AUTHOR INDEX TO ABSTRACTS 


AUTHOR INDEX TO ABSTRACTS 


i 
This index lists the authors of papers, either presented in person or by title, which were published 
in The IMS Bulletin during 2000. Each and every author of multi-authored abstracts is included in 
the index. The page numbering of the six issues is as follows: 
Vol. 29, No. 1, January/February 2000: 
By Title, p. 57 (2000t01-06)__ 
In Person, pp. 59-69: Chicago, Illinois (IMS/ENAR Meeting) 
In Person, pp. 69-172: Guanajuato, Mexico (Sth World Congress - Bernoulli Society) 
Vol. 29, No. 2, March/April 2000: 
Late Abstracts for the IMS/BS Meeting in Mexico: pp. 226-228 
In Person, pp. 228-250: Seattle, Washington (Summer Research Conference) 
In Person, pp. 251-268: Indianapolis, Indiana (Joint Statistical Meeting) 
By Title, p. 269 (2000t7-16) 
Vol. 29, No. 3, May/June 2000: 
Late Abstracts for the IMS/BS Meeting in Mexico: pp. 353 
By Title, p. 353 (2000t17-20) 
Vol. 29, No. 4, July/August 2000: 
By Title, p. 418 (20002 1-22) 
Vol. 29, No. 5, September/October 2000: 
By Title, p. 470 (2000t-23) 


Author, Jitle, Abstract No., Issue and Page Number 





Abe, Augusto Shinyia, Phylogenetic Relationships and DNA Sequence Evolution Among Species 


of Pitvipers, 266-284, No. 1, p. 155 

Abney, Mark, Mapping of Genes for Quantitative Traits in the Hutterities, 265-20, No. 1, p. 65 

Aboeleneen, Z.A., Fisher Information in an Order Statistic and its Concomitant, 268-49, No. 2, 
p. 266 

Abril, Juan Carlos, On Time Series of Observations from Exponential Family Distributions, 
266-121, No. 1, p. 110 

Adell, José A., Stochastic Orders in Preservation Properties of Order n by Positive, 266-122, 
No. 1, p. 110 

Adrover, Jorge G., Bias-Robust Estimation of the Location Parameter of a Multivariate Distri- 
bution, 266-123, No. 1, p. 110 

Aguirre, Maria Isabel Ormeno, Multivariate Analysis of Polyciclic Aromatic Hidrocarbons of 
the Polluted Material in the Air of Santiago of Chile, 266-124, No. 1, p. 110 

Aida, Shigeki, Clark-Ocone Formula and Stochastic Analysis on Loop Spaces, 266-85, No. 1, 
p. 97 

Aldous, D.J., On a Randomly Evolving Graph: Emergency of the Giant Component, 266-77, 
No. 1, p. 94 

Allaart, Pieter C., Maximal Moments as a Measure of Dispersion, 266-125, No. 1, p. 111 

Alonso, Andrés M., Missing Values Resampling in Time Series, 266-305, No. 1, p. 161 

Alos, E., Stochastic Heat Equation with White-Noise Drift, 266-126, No. 1, p. 111 

Amit, Yali, Efficient Object Detection in Visual Scenes, 266-10, No. 1, p. 72 

Anaya, Karim A., Fit for the Inverse Gaussian Under Censoring, 266-127, No. 1, p. 111 

Anderson-Cook, Christine M., Modeling the Joint Distribution of Cylindrical Data, 267-32, 
No. 2, p. 239 

Andersson, Steen, On the General Wishart Distribution on Homogeneous Cones, 266-79, No. 


The IMS Bulletin, No. 29, Vol. 6 








616 AUTHOR INDEX TO ABSTRACTS 


1, p. 94 

Andrieu, Christophe, Theory and Applications of Particle Filters in Signal Processing, 266- 
349, No. 2, p. 226 

Ankenman, Bruce, Assembled Designs for Estimating Dispersion Effects, 267-19, No. 2, p. 234 

Anthony, Robert, 7ime Series Intervention Analyses on US Cocaine Price, Purity and Usage, 
267-39, No. 2, p. 241 

Antoniadis, A., Regularization of Wavelets Approximations, 266-92, No. 1, p. 100 

Arcones, Miguel A., Statistical Applications of Stochastic Precedence, 266-128, No. 1, p. 112 

Arcones, Miguel, Large and Moderate Deviations for Sums of i.i.d.rv.§ with Values in a Banach 
Space, 268-20, No. 2, p. 257 

Arcones, Miguel, Maximum Likelihood Estimation of a Distribution Function Under a Stochas- 
tic Precedence Constraint, 268-24, No. 2, p. 259 

Arellano-Valle, Reinaldo B., Measurement Error Models with Nonconstant Covariance Matri- 
ces, 266-142, No. 1, p. 116 

Arevalillo, Jorge Martin, Some Alternatives to the Central Limit Approximation for the Sample 
Mean Quantile, 266-129, No. 1, p. 112 

Arnold, Barry C., On Ordering Record Spacings, 266-130, No. 1, p. 112 

Aviles, Ana Ivelisse, Assembled Designs for Estimating Dispersion Effects, 267-19, No. 2, p. 
234 

Banks, David, 7he Tyranny of the Numerator and Other Problems in Transportation Statistics, 
267-14, No. 2, p. 233 

Banuelos, Rodrigo, An Extension of the Griffin-McConnell-Verchota Sharp Inequality for Con- 
ditioned Brownian Motion in Simply Connected Domains, 266-11, No. 1, p. 72 

Baraud, Y., Adaptive Tests of Linear Hypotheses by Model Selection, 266-67, No. 1, p. 90 

Baraud, Yannick, Nonparametric Estimation in Regression and Autoregression by Model Selec- 
tion, 266-114, No. |, p. 107 

Barbe, P., Empirical Process of Excesses above Random Thresholds, 2000t-21, No. 4, p. 418 

Barlow, M.T., Divergence Form Operators on Fractal-Like Domains, 266-13, No. 1, p. 73 

Bass, R.E, Divergence Form Operators on Fractal-Like Domains, 266-13, No. 1, p. 73 

Bayarri, M.J., p-values for Composite Null Models, 266-14, No. 1, p. 73 

Beattie, Scott D., A Two-stage Model Selection Strategy for Supersaturated Designs, 267-48, 
No. 2, p. 244 

Bebbington, Mark, Acceptance Sampling and Practical Issues in Procurement Inspection of 
Apples, 267-33, No. 2, p. 239 

Becker, Claudia, Robustness Problems when Estimating the Dimensionally in Sliced Inverse 
Regression, 266-131, No. 1, p. 113 

Belitser, Eduard, Adaptive Posterior Distribution for the Mean of an Infinite Dimensional Nor- 
mal Mean, 266-132, No. 1, p. 113 

Bell, Steven L., Dynamic Scheduling of a Parallel Server System, 226-133, No. 1, p. 113 

Bercovici, Hari, Limit Laws and Stability in Free Probability Theory, 266-17, No. 1, p. 74 

Berger, James O., p-values for Composite Null Models, 266-14, No. 1, p. 73 

Berger, James O., Unified Bayesian and Conditional Frequentist Testing Procedures for Com- 
posite Hypotheses, 266-16, No. 1, p. 74 

Berger, James, Optimal Predictive Variable Selection, 268-14, No. 2, p. 255 

Bertini, Lorenzo, Sharp Interface Limit in One Dimensional Stochastic Phase Field Equations, 
266-134, No. 1, p. 114 

Berzin-Joseph, Corinne, Non-Linear Functionals of Brownian Bridge and Some Applications, 
266-135, No. 1, p. 114 

Bianco, Ana, Robust Estimators in Semiparametric Regression, 266-136, No. 1, p. 114 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 617 


Bickel, Peter, Choosing m in the m out of n Bootstrap, 265-14, No. 1, p. 63 

Bickel, P.J., Non-Parametric Estimators Which Can Be “Plugged-In’, 266-71, No. 1, p. 92 

Bingham, Derek R., Optimal Split-Plot Designs for Robust Parameter Experiments, 267-17, 
No: 2, p. 234 

Bingham, Thomas, Performing Experiments with Competing Manufacturers in High Precision 
Torque Applications, 267-51, No. 2,, p. 245 

Biscay, R.J., The Local Linearization Method for Weak Approximation of Stochastic Differential 
Equations, 266-137, No. 1, p. 114. 

Bisgaard, Soren, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Bladt, Mogens, Point Processes with Finite-Dimensional Conditional Probabilities, 266-138, 
No. I, p. 115 

Blast, M., Extending Samuelson Option Pricing Formula, 266-139, No. 1, p. 115 

Bloomer, Lisa A., A Natural Construction of Random Probability Measures with Fixed Mean 
and Variance, 266-140, No. 1, p. 115 

Blount, Douglas, Hilbert Space Regularity of the (a,d,1)-super Process and its Occupation 
Time, 266-141, No. 1, p. 116 

Boente, Graciela, Robust Estimators in Semiparametric Regression, 266-136, No. 1, p. 114 

Bofinger, Eve, Selection in Terms of Equivalence, 268-9, No. 2, p. 253 

Bolfarine, Heleno, Measurement Error Models with Nonconstant Covariance Matrices, 266- 
142, No. I, p. 116 

Bolthausen, Erwin, Zopics on Random Surfaces, 266-351, No. 1, p. 227 

Booker, Andrew J., Nonparametric Tail Extrapolation and Aircraft Taxiway Deviation, 267-7, 
No. 2, p. 231 

Bookstein, Fred L., Zwo New Applications of Mathematics in Morphometrics, 266-103, No. 1, 
p. 103 

Borisov, Igor S., /nequalities and Asymptotic Expansions Connected with Accompanying Pois- 
son Laws in Banach Spaces, 266-143, No. 1, p. 116 

Borisov, Igor S., Strong Poisson Approximation of Empirical Processes, 266-144, No. 1, p. 116 

Borovkov, Alexander A., Large Deviations for N-Homogeneous Markov Chain in Quarter 
Plane, 266-145, No. 1, p. 117 

Borovkova, S., From Dimension Estimation to Asymptotics of Dependent U-Statistics, 226-146, 
No. 1, p. 117 

Bose, Amit, Hilbert Space Regularity of the (a,d,1)-super Process and its Occupation Time, 
266-141, No. 1, p. 116 

Bose, Arup, Generalized Bootstrap for Estimating Equations, 2000t-9, No. 2, p. 269 

Bose, Arup, Generalized Bootstrap for Minimum Contrast Estimators, 2000t-10, No. 2, p. 270 

Boué, Michelle, Large Deviations for State-Dependent Random Walks, 266-147, No. 1, p. 117 

Bovier, Anton, F/uctuations and Extremes in Disordered Systems, 266-20, No. 1, p. 75 

Bowman, K.O., Asymptotic Profile for Moments of Maximum Likelihood Estimators and the 
Weibull Densities, 2000t-8, No. 2, p. 269 

Bramson, Maury, Heavy Traffic Limits for Some Queueing Networks, 266-31, No. 1, p. 78 

Brassesco, Stella, Sharp Interface Limit in One Dimensional Stochastic Phase Field Equations, 
266-134, No. 1, p. 114 

Brent, Michae! R., String Segmentation and Word Discovery, 265-5, No. 1, p. 60 

Brewster, John F, On Raising a Subplot Factor to the Whole-Plot Level in Blocked Fractional 
Factorial Split-Plot Designs, 267-64, No. 2, p. 250 

Brookmeyer, Ronald S., The Role of Potential Confounders in Causal Inference, With Applica- 
tion to Surrogate Endpoints, 265-7, No. 1, p. 61 

Brown, Lawrence, A Practical Asymptotic Equivalence for Nonparametric Regression, 268-35, 


The IMS Bulletin, No. 29, Vol. 6 








618 AUTHOR INDEX TO ABSTRACTS 


No. 2, p. 262 

Brown, Timothy C., Stein Identity on Semi-Groups and Associated Stochastic Processes, 266- 
148, No. 1, p. 118 

Brutlag, Douglas L., A Segmentation Model for Protein Secondary Structure Prediction, 267-30, 
No. 2, p. 238 

Budhiraja, Amarjit S., /nvariant Measures in Nonlinear Filtering, 266-149, No. 1, p. 118 

BiihImann, Peter, Dynamic Combination of Models for Nonlinear Time Series, 266-26, No. 1, 
p. 77 

Buja, Andreas, Visual Comparison of Distributions Using Mixture Decompositions, 266-194, 
No. 1, p. 131 

Bunea, Florentina, A Model Selection Approach to Partially Linear Regression, 266-150, No. 
1, p. 118 

Bura, Efstathia, Parametric Inverse Regression Applications to Financial Data, 265-31, No. 1, 
p. 69 

Burdzy, Krzysztof, Reflected Brownian Motion in Variable Domains, 266-12, No. 1, p. 72 

Burton, R., From Dimension Estimation to Asymptotics of Dependent U-Statistics, 226-146, No. 
1, p. 117 

Butta, Paolo, Sharp Interface Limit in One Dimensional Stochastic Phase Field Equations, 266- 
134, No. 1, p. 114 

Cabaiia, Alejandra, Consistent and Focused Goodness-of-Fit for Families of Probability Dis- 
tribution Functions, 266-151, No. 1, p. 119 

Cabaiia, E.M., Consistent and Focused Goodness-of-Fit for Families of Probability Distribution 
Functions, 266-151, No. 1, p. 119 

Cabrera, Javier, A New Computational Approach for Bayesian and Robust Bayesian Statistical 
Analysis, 266-152, No. 1, p. 119 

Caceres, R., Zopology Discovery for Multicast Networks, 268-18, No. 2, p. 257 

Cai, T. Tony, On Block Thresholding and Information-Pooling in Wavelet Regression, 266-91, 
No. 1, p. 99 

Cai, T. Tony, On Global Adaptability in Nonparametric Function Estimation, 268-4, No. 2, p. 
252 

Carbonell, F, The Local Linearization Method for Weak Approximation of Stochastic Differential 
Equations, 266-137, No. 1, p. 114 

Carlin, Brad, /dentifiability and Convergence Issues in MCMC Analysis, with Application to 
Spatial Modeling, 268-1, No. 2, p. 251 

Carolan, Christopher, The Least Concave Majorant of Brownian Motion, 268-51, No. 2, p. 267 

Carr, Daniel B., Several Templates for Looking at Large Data Sets, 266-99, No. 1, p. 102 

Carroll, Raymond J., Semiparametric Functional Analysis for Clustered Data: Is Accounting 
for Correlation a Good Strategy, 265-19, No. 1, p. 65 

Carroll, Raymond J., New Models for Measurement Error and Their Application to Nutritional 
Epidemiology, 268-16, No. 2, p. 256 

Cator, Eric A., Deconvolution with Arbitrarily Smooth Kernels, 266-153, No. 1, p. 120 

Cavalier, Laurent, Efficient Estimation of a Density in a Problem of Tomography, 266-154, No. 
1, p. 120 

Chakraborty, Biman, Affine Equivariant Quantile Regression for Multi-Response Linear Mod- 
els,, 266-155, No. 1, p. 120 

Chakravarti, Indra M, Balanced Arrays and Generalized t-Designs, 2000t-15, No. 2, p. 271 

Chalton, Derek O., Diagnostics in Generalized Ridge Regression Analysis, 266-156, No. 1, p. 
121 

Chanda, Kamal C., Large Sample Properties of Spectral Estimators for a Class of Nonlinear 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 619 


Processes, 266-157, No. 1, p. 121 

Chang, Yuan-chin, Sequential Estimations in Computerized Mastery and Adaptive Tests, 268-38, 
No. 2, p. 263 

Charniak, Eugene, 7he Revolution in Statistical Natural Language Processing, 265-4, No. | 
p. 60 

Chatterjee, Snigdhansu, Generalized Bootstrap for Estimating Equations, 2000t-9, No. 2, p. 
269 

Chatterjee, Snigdhansu, Generalized Bootstrap for Minimum Contrast Estimators, 2000t-10, 
No. 2, p. 270 

Chattopadhyay, Saibal, Sequential Estimation of Difference Between Normal Means Under 
Asymmetric Loss Function, 268-39, No. 2, p. 263 

Chaturvedi, Ajit, Sequential Estimation of Difference Between Normal Means Under Asymmet- 
ric Loss Function, 268-39, No. 2, p. 263 

Chaudhuri, P., Significance in Scale Space, 265-9, No. 1, p. 62 

Chen, Anyue, Ergodicity of Non-Linear Markov Branching Processes with Resurrection, 266- 
158, No. 1, p. 121 

Chen, Chih-Rung, Fixed-Sample Optimal Estimating Functions in the Presence of a Nuisance 
Parameter, 268-41, No. 2, p. 264 

Chen, Louis H.Y., Stein Identity on Semi-Groups and Associated Stochastic Processes, 266-148, 
No. 1, p. 118 

Chen, Ray-Bing, Optimal Designs for a Parallel Linear Model with Dual Responses, 268-45, 
No. 2, p. 265 

Chen, Xia, Some Limit Laws for Additive Functionals of Harris Recurrent Markov Chains, 266- 
63, No. 1, p. 89 

Chen, Zhen-Qing, Reflected Brownian Motion in Variable Domains, 266-12, No. 1, p. 72 

Cheng, Kuang Fu, Zsting the Fit of a Logistic Regression Model, 266-159, No. 1, p. 121 

Cheng, Shao-Wei, Statistical Modeling for Experiments with Sliding Levels, 267-53, No. 2, p. 
246 

Cheng, Shaowei, Finding Defining Generators with Exireme Lengths, 268-46, No. 2, p. 265 

Cheng, Yi, Asymptotic Optimal Sample Sizes Based on Edgeworth Expansion in Multistage Se- 
quential Designs, 268-50, No. 2, p. 266 

Cheung, Siu Hung, Family Size Robustness Criteria for Multiple Comparison Procedures, 268- 
10, No. 2, p. 254 

Chiang, Andy K.L., An Application of the Surrogate Variables Methods for Constructing Con- 
fidence Intervals for Measures of Variability in Gauge R&R Studies, 267-27, No. 2, p. 237 

Chiang, Tzuu-Shuh, 4 Comparison of Metropolis Algorithm and Swendsen-Wang Dynamics, 
266-160, No. 1, p. 122 

Chiaromonte, Francesca, Multivariate Structures and Exhaustive Reductions: An Application 
70 Volatility Data, 265-30, No. 1, p. 69 

Chib, Siddhartha, Marginal Likelihood from the Metropolis-Hastings Output, 268-11, No. 2, p. 
254 

Chow, Yunshyong, 4 Comparison of Metropolis Algorithm and Swendsen-Wang Dynamics, 266- 
160, No. 1, p. 122 

Christensen, K., Dependence Between Causes of Death: A Correlated Frailty Model Applied to 
Danish Twins, 266-344, No. 1, p. 171 

Cipra, Tomas, Prediction Intervals in Linear Credibility Models, 266-161, No. 1, p. 122 

Cohen, D., Probability Distribution Function for the Gametic Disequilibrium Coefficient, 266- 
322, No. 1, p. 165 

Comets, Francis, Hitting Time Decompositions for Random Walks in Random Environment, 266- 


’ 


The IMS Bulletin, No. 29, Vol. 6 








620 AUTHOR INDEX TO ABSTRACTS 


25, No. 1, p. 77 

Cornejo, Luis Catalan, Multivariate Analysis of Polyciclic Aromatic Hidrocarbons of the Pol- 
luted Material in the Air of Santiago of Chile, 266-124, No. 1, p. 110 

Cornejo, Luis Catalan, Multivariate Analysis of Polyciclic Aromatic Hidrocarbons of the Pol- 
luted Material in the Air of Santiago of Chile, 266-272, No. 1, p. 152 

Cortés, Janko Hernandez, Likelihood Estimations for Diffusion Branching Process, 266-302, 
No. 1, p. 160 

Cox, Dennis D., Beyond Principal Components: Alternatives for Dimension Reduction, 266-97, 
No. 1, p. 101 

Cox, Nancy, /dentification of a Functional Polymorphism in a Gene, 265-28, No. 1, p. 68 

Craigmile, Peter, Wavelet Based Parameter Estimation for Trend Contaminated Long Memory 
Processes, 266-57, No. 1, p. 87 

Craiu, Radu V., Antithetic Variates for Exact Sampling, 265-21, No. 1, p. 66 

Crane, Barry, 7ime Series Intervention Analyses on US Cocaine Price, Purity and Usage, 267- 
39, No. 2, p. 241 

Croux, Christophe, High Breakdown Estimators for Principal Components: the Projection- 
Pursuit Approach Revisited, 2000t-11, No. 2, p. 270 

Cuculescu, loan, Multiplicative Strong Unimodality Revisited, 2000t-18, No. 3, p. 354 

Cuesta, Juan A., 7iimmed Best K-Nets: Asymptotics and Applications, 266-185, No. 1, p. 128 

Cutler, Colleen D., Scaling Laws, Embeddings and Determinism in Point Processes, 266-120, 
No. I, p. 109 

Dabrowska, Dorota M., /nefficient Profile Likelihood Estimation in a Class of Transformation 
Models, 266-48, No. 1, p. 84 

Dahlhaus, Rainer, Graphical Models for Time Series and Point Processes, 266-162, No. 1, p. 
122 

Das, Barnali, Estimating Global Temperature Using Anisotropic Global Covariance Functions, 
266-74, No. 1, p. 93 

Dass, Sarat C., Unified Bayesian and Conditional Frequentist Testing Procedures for Composite 
Hypotheses, 266-16, No. 1, p. 74 

Davis, Drew, Jime-Varying Network Tomography: Router Link Data, 268-17, No. 2, p. 256 

Davis, Gary, Gibbs Sampling in Traffic Volume and Accident Analysis, 267-15, No. 2, p. 233 

Davis, Richard A., Linear Processes With Nonlinear Behavior, 266-27, No. 1, p. 77 

de Acosta, Alex, A General Non-Convex Large Deviation Result and Some Applications, 266-61, 
No. 1, p. 89 

De Gunst, Mathisea, 4 Hidden Markov Model for lon Channel Data, 266-163, No. 1, p. 122 

Deheuvels, Paul, /nvariance Principles for Iterated Wiener Processes, 266-35, No. 1, p. 80 

Dehling, H., From Dimension Estimation to Asymptotics of Dependent U-Statistics, 226-146, 
No. 1, p. 117 

de la Pena, Victor H., Decoupling and Martingales: The Interplay, 266-34, No. 1, p. 79 

Delbaen, FE, Optimization Problems in Mathematical Finance, 266-95, No. 1, p. 101 

Del Barrio, Eustasio, An Elementary Derivation of the Asymptotic Distribution of Shapiro-Wilk 
Type Statistics, 266-164, No. 1, p. 123 

de Mast, Jeroen, The Multi-Vari Chart - A Systematic Approach, 267-50, No. 2, p. 245 

Dembo, Amir, Quenched versus Annealed Probabilities for Random Walk on Galton-Waison 
Trees, 266-23, No. 1, p. 76 

Denteneer, Dee, Smooth Filtering of a Non-Stationary Signal, 267-55, No. 2, p. 247 

De Oliveira, Victor, Bayesian Prediction of Gaussian Random Fields Based on Coarsened Data, 
266-165, No. 1, p. 123 

De Silva, Nihal, Acceptance Sampling and Practical Issues in Procurement Inspection of Apples, 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 621 


267-33, No. 2, p. 239 

Devlin, Bernie, Genomic Control for Association Studies: A Semiparametric Test to Detect 
Excess-Haplotype Sharing, 266-90, No. 1, p. 99 

Diaz-Francés, Eloisa, Statistical Inference of Nuclear Genome Size with Cytometer Data, 266- 
166, No. 1, p. 123 

Diebolt, Jean, Empirical Process of Excesses above Random Thresholds, 2000t-21, No. 4, p. 
418 

Dijkhof, Ton, Smooth Filtering of a Non-Stationary Signal, 267-55, No. 2, p. 247 

Dippon, Jiirgen, Asymptotic Expansions of the Robbins-Monro Process, 266-167, No. 1, p. 123 

Di Rienzo, Anna, Detecting Patterns of Human Population Growth Using Single Nucleotide 
Polymorphism Data at Linked Locus Pairs, 265-26, No. 1, p. 67 

Dominguez, J. Armando, The Use of Bartlett Adjustments for Evaluating the Confidence of 
Likelihood Intervals, 266-168, No. 1, p. 124 

Dominguez, Manuel A., Pivotal Statistic for Quantile Regression Parameters, 266-169, No. 1, 
p. 124 

Donnelly, Peter, Statistical Inference in Molecular Population Genetics, 266-355, No. 2, p. 228 

Dorea, C.C.Y., Asymptotic Distribution of Extremes of Randomly Indexed Random Variables, 
266-170, No. 1, p. 124 

dos Reis, Sergio Furtado, Phylogenetic Relationships and DNA Sequence Evolution Among 
Species of Pitvipers, 266-284, No. 1, p. 155 

Doucet, Arnaud, Theory and Applications of Particle Filters in Signal Processing, 266-349, No. 
2, p. 226 

Drekic, Steve, Some Uses of Computer Algebra in Queueing, 266-113, No. 1, p. 107 

Dryden, I.L., Extreme Shape Analysis: Using Peaks-over-threshold Methods for Distinguishing 
Between Healthy and Diseased Muscle Fibre Images, 266-171, No. 1, p. 124 

Duffield, N., Zpology Discovery for Multicast Networks, 268-18, No. 2, p. 257 

Dykstra, Richard, The Least Concave Majorant of Brownian Motion, 268-51, No. 2, p. 267 

Dzhaparidze, K., /nformation Measures in Filtered Experiments, 266-172, No. 1, p. 125 

Dzhaparidze, Kacha, Geometric Mean Measures in Filtered Experiments, 266-326, No. 1, p. 
166 

Eberly, Lynn, /dentifiability and Convergence Issues in MCMC Analysis, with Application to 
Spatial Modeling, 268-1, No. 2, p. 251 

Edwards, Don, Analysis of Two-Factor Fixed Effects Designs with Non-negligible Interaction, 
268-48, No. 2, p. 266 

Eichelsbacher, Peter, Large and Moderate Deviations for Bayes’ Posteriors, 266-184, No. 1, p. 
128 

Einmahl, John H.J., Nonparametric Estimation of the Spectral Measure of an Extreme Value 
Distribution, 266-116, No. 1, p. 108 

Eloranta, Kari V., Bounded 2d and 3d Ice, 266-173, No. 1, p. 125 

Erasté, P., Classification of Complex Data, 266-98, No. 1, p. 101 

Eslava, Guillermina, Calibration Estimators in Survey Sampling, 266-174, No. 1, p. 125 

Falk, Michael, Estimation of Canonical Parameters in Multivariate Peaks-Over-Threshold Mod- 
els, 266-105, No. 1, p. 104 

Falk, Michael, Estimation of Canonical Parameters in Multivariate Peaks-Over-Threshold Mod- 
els, 266-175, No. 1, p. 125 

Fan, Jianqing, Generalized Likelihood Ratio Statistics and Wilks Phenomenon, 265-15, No. 1, 
p. 63 

Fan, J., Regularization of Wavelets Approximations, 266-92, No. 1, p. 100 

Farr, Brent A., The Use of Group Control Charts for Correlated Characteristics, 267-44, No. 2, 


The IMS Bulletin, No. 29, Vol. 6 








622 AUTHOR INDEX TO ABSTRACTS 


p. 243 

Fernandes, Marcelo, Central Limit Theorem for Asymmetric Kernel, 266-176, No. 1, p. 126 

Fernandez, Miguel A., Restricted Parametric Estimation: Anomalies and Approaches to Possi- 
ble Solutions, 266-177, No. 1, p. 126 

Ferrari, Pablo A., /nteracting Birth and Death Processes, 266-42, No. 1, p. 82 

Finner, Helmut, Stepwise Multiple Test Procedures and Directional Errors, 268-8, No. 2, p. 253 

Firth, David, Assessing Lack of Fit in Log Linear Models using the Index of Dissimilarity, 265- 
23, No. 1, p. 66 

Fitzgerald, William J., Theory and Applications of Particle Filters in Signal Processing, 266- 
349, No. 2, p. 226 

Flournoy, Nancy, An Up-and-Down Design for Finding the Treatment with Maximum Success 
Probability, 266-178, No. 1, p. 126 

Fong, Duncan K., A Two-stage Model Selection Strategy for Supersaturated Designs, 267-48, 
No. 2, p. 244 

Fort, Gersende, Computational Bounds for Subgeometrical Ergodicity with Applications to 
Markov Chain Monte Carlo Algorithms, 266-179, No. 1, p. 126 

Fortiana, Josep, Goodness-of-Fit Tests from an Orthogonal Expansion: Power Optimization, 
266-195, No. 1, p. 131 

Fox, Colin, Sampling Solutions to Physical Inverse Problems, 266-180, No. 1, p. 127 

Frank, Michael, D., The Use of Group Control Charts for Correlated Characteristics, 267-44, 
No. 2, p. 243 

Fraser, Donald A.S., Likelihood Asymptotics: Removing Singularities, 266-356, No. 3, p. 353 

Freed, Rod A., A Confidence Based Decision Rule, 267-54, No. 2, p. 246 

Freedman, Laurence, New Models for Measurement Error and Their Application to Nutritional 
Epidemiology, 268-16, No. 2, p. 256 

Freiman, Gregory A., Asymptotic Formula for a Partition Function of Reversible Coagulation- 
Fragmentation Processes, 266-181, No. 1, p. 127 

Fries, Arthur, /Glidation of Guided Missile System Simulations Using Fisher 5 Combined Prob- 
ability Test, 267-13, No. 2, p. 233 

Fries, Arthur, 7ime Series Intervention Analyses on US Cocaine Price, Purity and Usage, 267- 
39, No. 2, p. 241 

Fuentes, Montserrat, High Frequency Kriging for Non-Stationary Environmental Processes, 
266-76, No. |, p. 93 

Fukui, Pedro, Outliers in Stochastic Volatility Models, 266-210, No. 1, p. 135 

Futschik, Andreas, /nterval Estimates for the Modes of Intensity and Density Functions, 266- 
182, No. 1, p. 127 

Gallant, Ronald, Efficient Method of Moments and its Use in Financial Econometrics, 266-100, 
No. 1, p. 102 

Galtchouk, Leonid I., Optimality of the Wald Sequential Probability Ratio Rest for Processes 
with Continuous Time Parameter, 266-183, No. 1, p. 128 

Gamerman, Dani, Dynamic Hierarchical Models: An Extension to Matrix-variate Observa- 
tions, 266-234, No. 1, p. 142 

Ganesh, Ayalvadi J., Large and Moderate Deviations for Bayes’ Posteriors, 266-184, No. 1, p. 
128 

Garcia, Luis A., Trimmed Best K-Nets: Asymptotics and Applications, 266-185, No. 1, p. 128 

Gayrard, Veronique, Gibbs States and Meta States in the Hopfield Model, 266-21, No. 1, p. 75 

Gelfand, Alan E., Model Choice: A Minimum Posterior Predictive Loss Approach, 266-186, 
No. 1, p. 129 

Gelfand, Alan E., /dentifiability and Convergence Issues in MCMC Analysis, with Application 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 623 


to Spatial Modeling, 268-1, No. 2, p. 251 

Gelman, Andrew, ANOVA: Why it is More Important than Ever 265-2, No. 1, p. 59 

Gelman, Andrew, Gibbs Sampling and Data Augmentation as a Way of Life, 268-3, No. 2, p. 
251 

Genovese, Christopher, FDR Wavelet Shrinkage Estimators for Inhomogeneous Poisson 
Processes, 266-93, No. 1, p. 99 

George, Edward, MCMC and The Variable Selection Problem, 268-2, No. 2, p. 251 

Ghosal, Subhashis, Adaptive Posterior Distribution for the Mean of an Infinite Dimensional 
Normal Mean, 266-132, No. 1, p. 113 

Ghosal, Subhashis, Consistency and Rate of Convergence of the Posterior in Density Estimation, 
268-5, No. 2, p. 252 

Ghosh, Jayanta, PEB Model Selection: New Results, 266-15, No. 1, p. 73 

Ghosh, Kaushik, /nference Based on Spacings, 268-25, No. 2, p. 259 

Ghosh, Sujit Kumar, Model Choice: A Minimum Posterior Predictive Loss Approach, 266-186, 
No. 1, p. 129 

Giné, Evarist, A/most Sure Limit Theorems for U-Statistics, 266-59, No. 1, p. 88 

Glendinning, Richard Henry, Predictive Model Selection for Random Fields, 266-187, No. 1, 
p. 129 

Godbole, Anat P., Cordiality and Bandwidth of Random Graphs, 266-188, No. 1, p. 129 

Godtliebsen, F, Significance in Scale Space, 265-9, No. 1, p. 62 

Goldsmith, John, Using Minimum Description Length to Learn Word Structure of a Natural 
Language, 265-3, No. 1, p. 60 

Goloubeva, Valentina, On the Brieskorn Braid Groups, Anyons and the Generalized Knizhnik- 
Zamolodchikov Equations, 266-189, No. 1, p. 129 

Gommn, Ian S., Comparing the Capability of Two Automatic Process Controllers, 267-63, No. 2, 
p. 250 

Gonzalez, M., Bayesian Estimation in Galton-Watson Branching Processes with Immigration, 
266-190, No. 1, p. 130 

Gonzalez-Manteiga, Wenceslao, Generalizations of the F Test Concept, 266-191, No. 1, p. 130 

Gordaliza, Alfonso, Trimmed Best K-Nets: Asymptotics and Applications, 266-185, No. 1, p. 
128 

Gordienko, Evgen, Upper Bounds for the Total Variation Distance Between Distributions of 
Sums of Independent Random Variables, 266-192, No. 1, p. 130 

Gouet, R., Jamming Density in a Continuous Time Markovian Parking Process, 266-193, No. 1, 
p. 131 

Gous, Alan T., Visual Comparison of Distributions Using Mixture Decompositions, 266-194, No. 
i, p- 133 

Govindaraju, K., Acceptance Sampling and Practical Issues in Procurement Inspection of Ap- 
ples, 267-33, No. 2, p. 239 

Grané, Aurea, Goodness-of-Fit Tests from an Orthogonal Expansion: Power Optimization, 266- 
195, No. 1, p. 131 

Granovsky, Boris L., Asymp‘otic Formula for a Partition Function of Reversible Coagulation- 
Fragmentation Processes, 266-181, No. 1, p. 127 

Graves, Spencer B., Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Green, Peter J., Delaying Rejection in Reversible Jump Metropolis-Hastings, 266-196, No. 1, 
p. 131 

Grigorescu, Ilie A., A Functi-.al Central Limit Theorem for Correlated Martingales, 266-197, 
No. 1, p. 132 

Groeneboom, Piet, Algorithms for Computing Maximum Likelihood Estimators in the Survival 


The IMS Bulletin, No. 29, Vol. 6 








624 AUTHOR INDEX TO ABSTRACTS 


Sacrifice Model, 266-54, No. 1, p. 86 

Groeneboom, Piet, Asymptotic Normality of the L p Error of the Grenander Estimator 266-198, 
No. 1, p. 132 

Groeneboom, Piet, Asymptotic Normality of the L, Error of the Grenander Estimator, 266-199, 
No. 1, p. 132 

Grycko, E., An Ergodicity Concept for Traffic Control, 266-200, No. 1, p. 132 

Gunderson, B., Monitoring Methods in Implantable Medical Devices, 267-5, No. 2, p. 230 

Gupta, Shanti, S., A Selection Problem in Linear Measurement Error Models, 266-201, No. 1, 
p. 133 

Gupta, Shanti, Empirical Bayes Tests with Kernel Sequence Estimation, 268-40, No. 2, p. 264 

Gut, Allan, Precise Asymptotics in the SLLN and the LIL, 266-202, No. 1, p. 133 

Guttorp, Peter, Estimating Global Temperature Using Anisotropic Global Covariance Functions, 
266-74, No. 1, p. 93 

Hagwood, Charles, Reliability of Software Conformance Tests, 266-203, No. 1, p. 133 

Hajiyev, Asaf, Stochastic Models of Moving Particles, Describing a Behavior of Shuttle Systems, 
266-204, No. 1, p. 133 

Hall, Peter, Nonparametric Analysis of Point Process Data, 266-119, No. i, p. 109 

Hall, W.J., Asymptotic Efficiency of One- and Two-Sample Log-Rank Rests in Lehmann Alterna- 
tives Models, 265-22, No. 1, p. 66 

Hall, W.J., Inference About a Secondary Process Following a Sequential Trial, 266-205, No. |, 
p. 134 

Hambly, Ben M., Local Dimension and Multifractal Spectrum for Random Self-Similar Fractals, 
266-117, No. 1, p. 108 

Hambly, Ben M., Local Dimension and Multifractal Spectrum for Random Self-Similar Fractals, 
266-217, No. 1, p. 137 

Harrelson, Dyana R., Partial Sum Convergence for Stable Processes, 266-206, No. 1, p. 134 

Harte, David, Local Dimension and Multifractal Spectrum for Random Self-Similar Fractals, 
266-117, No. 1, p. 108 

Harte, David, Estimation of Higher Order Renyi Dimensions, 266-118, No. 1, p. 109 

Hasti, Trevor J., Functional Analysis of Human Motion Data, 266-273, No. 1, p. 152 

Hawkins, Douglas M., A Bayesian Approach to the Short-Run Problem, 267-58, No. 2, p. 248 

Heavlin, William D., Experimental Designs for Large, Complex Systems, 267-46, No. 2, p. 244 

Heckerman, David, Applications of Bayesian-Network Learning, 267-1, No. 2, p. 228 

Hernandez, Adolfo, A Result on the Robustness of Fisher § Linear Discriminant Rule, 266-207, 
No. 1, p. 134 

Hernandez, Daniel, Large Deviations for State-Dependent Random Walks, 266-147, No. 1, p. 
117 

Herrick, David, Wavelet Shrinkage for Irregularly Spaced Spatial Data, 268-34, No. 2, p. 262 

Herskind, A., Dependence Between Causes of Death: A Correlated Frailty Model Applied to 
Danish Twins, 266-344, No. 1, p. 171 

Hill, Theodore P., Martingales and Convex Domination of Measures, 266-32, No. 1, p. 79 

Hitezenko, Pawel, Multiplicity of Parts in Random Integer Composition, 266-33, No. 1, p. 79 

Hoepfner, Reinhard, Kernel Estimation of a Position-Dependent Branching Rate in Branching 
Diffusions with Immigration, 266-208, No. 1, p. 135 

Hofstad, R.V., Large Deviations for CDMA Systems, 266-209, No. 1, p. 135 

Holger, Rootzen, /s Network Traffic Approximated by Stable Lévy Motion or Fractional Brown- 
ian Motion?, 268-19, No. 2, p. 257 

Holland, Burt, Family Size Robustness Criteria for Multiple Comparison Procedures, 268-10, 
No. 2, p. 254 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 625 


Holm, Neils V., Dependence Between Causes of Death: A Correlated Frailty Model Applied to 
Danish Twins, 266-344, No. 1, p. 171 

Holmstrém, L., Classification of Complex Data, 266-98, No. 1, p. 101 

Hooghiemstra, Gerard, Asymptotic Normality of the L, Error of the Grenander Estimator 266- 
199, No. 1, p. 132 

Hooghiemstra, G., Large Deviations for CDMA Systems, 266-209, No. 1, p. 135 

Horowitz, Joseph, Jopology Discovery for Multicast Networks, 268-18, No. 2, p. 257 

Horvath, Stefan, 7ésts of Association in Genetic Epidemiology: Using Siblings as Controls, 266- 
88, No. 1, p. 98 

Hoti, FE, Classification of Complex Data, 266-98, No. 1, p. 101 

Hotta, Luiz Koodi, Outliers in Stochastic Volatility Models, 266-210, No. 1, p. 135 

Hou, X. Shirley, Planning of Parameter Design Experiments, 2000t-12, No. 2, p. 270 

Houdré, Christian, New Classes of Transport Inequalities with Applications, 266-64, No. 1, p. 
89 

Houdré, Christian, Partial Sum Convergence for Stable Processes, 266-206, No. 1, p. 134 

Hsieh, June, A Comparison of Metropolis Algorithm and Swendsen-Wang Dynamics, 266-160, 
No. 1, p. 122 

Hsu, Jason, Multiple Comparison of Biodiversity, 268-27, No. 2, p. 260 

Hsu, Margaretha M., An Attempt to Improve the Quality of Hospital Emergency Care Services, 
267-34, No. 2, p. 240 

Hsu, Yu-Sheng, Direct and Indirect Kernel Estimation Methods, 2000t-14, No. 2, p. 271 

Hsueh, Hehming, Zesting the Fit of a Logistic Regression Model, 266-159, No. 1, p. 121 

Hu, Tianyou, 7he Local Dimension of Fractal Measure Associated with Equal Probability Weight, 
266-211, No. 1, p. 136 

Hu, Xiaomi, A Note on the Inference for Poisson Process, 266-212, No. 1, p. 136 

Huang, Jianhua, Global and Local Asymptotics for Polynomial Spline Regression, 268-6, No. 
2, ps 232 

Huang, Mong-Na Lo, Optimal Designs for a Parallel Linear Model with Dual Responses, 268- 
45, No. 2, p. 265 

Huang, Wen-Jang, A Study of Poisson Processes and Brownian Motion Based on Some Similar 
Characteristics, 268-54, No. 2, p. 267 

Huang, Wen-Tao, /nterval Estimates for the Modes of Intensity and Density Functions, 266-182, 
No. 1, p. 127 

Hubert, Mia, 7he Deepest Regression Method, 2000t-4, No. 1, p. 57 

Hudson, Richard R., Detecting Patterns of Human Population Growth Using Single Nucleotide 
Polymorphism Data at Linked Locus Pairs, 265-26, No. 1, p. 67 

Hudson, Suzanne, Marginal Information for Expectation Parameters, 268-43, No. 2, p. 264 

Huerta, Gabriel, Jime Series Modelling via Hierarchical Mixtures, 266-213, No. 1, p. 136 

Huet, S., Adaptive Tests of Linear Hypotheses by Model Selection, 266-67, No. 1, p. 90 

Huerta, Gabriel, 7Zime-varying Autoregressions with Model Order Uncertainty, 266-289, No. 1, 
p. 156 

Hueter, Irene, Asymmetric Contact Process on Homogeneous Trees, 266-214, No. 1, p. 136 

Huffman, Michael D., The Use of Group Control Charts for Correlated Characteristics, 267-44, 
No. 2, p. 243 

Hurn, Merrilee, Finding, Labelling and Measuring Cells, 266-104, No. 1, p. 104 

Huwang, Longcheen, Statistical Modeling for Experiments with Sliding Levels, 267-53, No. 2, 
p. 246 

Ibrahim, Joseph, Criterion Based Methods for Model Assessment, 268-12, No. 2, p. 254 

Inanoff, Gail, A Central Limit Theorem for Set-Indexed Martingales, 266-323, No. 1, p. 165 


The IMS Bulletin, No. 29, Vol. 6 








626 AUTHOR INDEX TO ABSTRACTS 


loffe, Dmitry, Probabilistic Problems of Phase Segregation, 266-45, No. 1, p. 83 

Ion, Roxana A., New Alternatives to the Shewhart Control Charts, 267-52, No. 2, p. 246 

Irle, Albrecht, Nearest Neighbor Classification Under Dependency, 266-215, No. 1, p. 137 

Iversen, Edwin, Modeling Inherited Susceptibility to Breast Cancer 266-89, No. 1, p. 98 

Jacobs, Patricia A., Decision Criteria that Support “Learning” from Operational Testing, 267- 
12, No. 2, p. 232 

Jajte, R., Conditioning and Weak Convergence, 266-216, No. 1, p. 137 

James, John, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Jammalamadaka, S. Rao, /nference Based on Spacings, 268-25, No. 2, p. 259 

Jara, S., Description and Prediction of “Binge Eating Disorder” in Obese Chilean Women, 266- 
315, No. 1, p. 163 

Jeliazkov, Ivan, Marginal Likelihood from the Metropolis-Hastings Output, 268-11, No. 2, p. 
254 

Jeong, Dong-Bin, Negative Exponential Disparity Based Deviance and Goodness-of-Fit Tests 
for Continuous Models: Distributions, Efficiency and Robustness, 268-23, No. 2, p. 259 

Jiang, Wenxin, New Models for Measurement Error and Their Application to Nutritional Epi- 
demiology, 268-16, No. 2, p. 256 

Jiménez, J.C., The Local Linearization Method for Weak Approximation of Stochastic Differen- 
tial Equations, 266-137, No. 1, p. 114 

Jin, Cao, Time-larying Network Tomography: Router Link Data, 268-17, No. 2, p. 256 

Johnstone, lain, Sparsity and Thresholding via False Discovery Rate Control, 266-03, No. 1, p. 
70 

Johnstone, lain, Empirical Bayes Choice of Thresholds - Stability Properties, 268-33, No. 2, p. 
261 

Jones, Owen D., Local Dimension and Multifractal Spectrum for Random Self-Similar Fractals, 
266-117, No. 1, p. 108 

Jones, Owen, Local Dimension and Multifractal Spectrum for Random Self-Similar Fractals, 
266-217, No. 1, p. 137 

Jongbloed, Geurt, Algorithms for Computing Least Squares and Maximum Likelihood Estima- 
tors Under Convexity Constraints, 266-53, No. 1, p. 86 

Juditski, Anatoli, Adaptive Estimation of the Fractional Differencing Coefficient, 266-218, No. 
1, p. 138 

Kadane, Joseph B., Bayesian Inference of Evolutionary Trees from Genome Arrangement Data, 
266-72, No. 1, p. 92 

Karatzas, loannis, Convex Duality in Mathematical Statistics, Probability and Finance, 266-06, 
No. 1, p. 70 

Khaledi, Baha-Eldin, Some New Results on Stochastic Comparisons of Convolutions of Inde- 
pendent Random Variables, 2000t-6, No. 1, p. 58 

Ke, Chunlei, Semi-Parametric Nonlinear Mixed Effects Models, 265-18, No. 1, p. 64; 266-219, 
No. 1, p. 138 

Keiding, Niels, Estimating Time to Pregnancy from Current Durations in a Cross-Sectional Sam- 
ple, 266-220, No. |, p. 138 

Kendall, Wilfrid S., Reflections on the Algebra of Stochastic Calculus, 266-112, No. 1, p. 107 

Kenyon, Rich, Dominos and the Gaussian Free Field, 266-78, No. 1, p. 94 

Khaledi, Baha-Eldin, Stochastic Comparisons of Parallel Systems with Proportional Hazards 
Lifetime, 2000t-23, No. 5, p. 470 

Kharin, Yurij S., Robustness in Statistical Pattern Recognition, 266-221, No. 1, p. 139 

Khindanova, Irina, Stable Modeling of Credit Risk, 266-247, No. 1, p. 145 

Khrennikovy, Andrei, R. von Mises Viewpoint to Quantum Probabilities, 266-222, No. 1, p. 139 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 627 


Khrennikov, Andrei, Laws of Large Numbers and Central Limit Theorems for Probabilities with 
Values in Fields of p-adic Numbers, 266-223, No. 1, p. 139 

Kipnis, Victor, New Models for Measurement Error and Their Application to Nutritional Epi- 
demiology, 268-16, No. 2, p. 256 

Kibria, B.M. Golam, Multivariate Bayesian Spatial Interpolation Using Gaussian-Generalized 
Inverted Wishart Model, 2000t-22, No. 4, p. 419 

Klaassen, Chris A.J., 70 ¢ or not to t?, 266-225, No. |, p. 140 

Kleine, André, On Whittle’ Formula for the Information Matrix of Vector ARMAX Time Series 
Processes, 266-224, No. 1, p. 139 

Klenke, Achim, Measure- Valued Processes in Catalytic Media, 266-39, No. 1, p. 81 

Klok, M., Large Deviations for CDMA Systems, 266-209, No. 1, p. 135 

Kliieppelberg, Claudia, Extremal Behaviour of Stochastic Models in Finance, 266-106, No. 1, 
p. 104 

Kochar, Subhash, Some New Results on Stochastic Comparisons of Convolutions of Independent 
Random Variables, 2000t-6, No. 1, p. 58 

Kochar, Subhash, Stochastic Comparisons of Parallel Systems with Proportional Hazards Life- 
time, 2000t-23, No. 5, p. 470 

Kohler, Michael, Nonparametric Regression with Random Design: The L 2 View, 266-226, No. 
1, p. 140 

Kohler, Michael, A Japnik-Chervonenkis Approach to Penalized Least Squares Estimation, 266- 
227, No. 1, p. 140 

Kohler, Michael, Application of Structural Risk Minimization to Penalized Least Squares Esti- 
mates, 266-314, No.1, p. 163 

Koisttinen, P., Classification of Complex Data, 266-98, No. 1, p. 101 

Kolaczyk, Eric, A New Wavelet Method for Multifractal Spectrum Estimation, 268-56, No. 2, p. 
268 

Koltchinskii, Vladimir I., Oracle Inequalities in Penalized Empirical Risk Minimization, 266- 
228, No. 1, p. 140 

Kontoyiannis, loannis, Converse Measure Concentration Inequalities via Generalized Coding 
Theorems, 266-229, No. 1, p. 141 

Korsholm, Lars, The Semiparametric Normal Variance-Mean Mixture Model, 266-230, No. 1, 
p. 141 

Koster, Jan T.A., A Comparison of Alternative Markov Properties from the Point of View of 
Applied Multivariate Statistics, 266-80, No. 1, p. 95 

Koul, Hira L., Consistency and Limiting Distribution of M-Estimation in a Two-Phase Linear 
Regression Model, 266-291, No. 1, p. 157 

Koulikov, Vladimir N., Asymptotic Normality of the L p Error of the Grenander Estimator, 266- 
198, No. 1, p. 132 

Kourouklis, Stavros, Estimation of an Exponential Quantile Under a General Loss and an AlI- 
ternative Estimator Under Quadratic Loss, 2000t-1, No. 1, p. 57 

Kourouklis, Stavros, On Universal Admissibility of Scale Parameter Estimators, 2000t-2, No. 
1, p: 3? 

Kourouklis, Stavros, Estimating the Smallest Scale Parameter: Universal Domination Results, 
2000t-3, No. 1, p. 57 

Kourti, Theodora, Multivariate Projection Methods for Monitoring Process Performance, 267- 
3, No. 2, p. 229 

Kpamegan, Euloge, An Up-and-Down Design for Finding the Treatment with Maximum Success 
Probability, 266-178, No. 1, p. 126 

Kraber, Shari L., 


The IMS Bulletin, No. 29, Vol. 6 








628 AUTHOR INDEX TO ABSTRACTS 


Kratz, Marie F, Chaos Expansions and Level Crossings, 266-231, No. 1, p. 141 

Krishnamoorthy, A., M/M/ Queue with two Modes of Service under T-policy, 266-232, No. 1, 
p. 141 

Krzyzak, Adam, A lapnik-Chervonenkis Approach to Penalized Least Squares Estimation, 266- 
227, No. 1, p. 140 

Kuha, Jouni, Assessing Lack of Fit in Log Linear Models using the Index of Dissimilarity, 265- 
23, No. 1, p. 66 

Kukush, Alexanden, Optimal Pricing for American Type Option, 266-320, No. 1, p. 165 

Kulahci, Murat, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Kushner, Harold J., /nvariant Measures in Nonlinear Filtering, 266-149, No. 1, p. 118 

Kvam, Paul H., Statistical Applications of Stochastic Precedence, 266-128, No. 1, p. 112 

Kwapien, S., A/most Sure Limit Theorems for U-Statistics, 266-59, No. 1, p. 88 

Kwon, Jaimyoung, Markov Sieve Bootstrap for Time Series, 266-233, No. 1, p. 142 

Lababidi, Samir, Nonparametric Estimation with Small Noise Diffusion Processes, 268-53, No. 
2, p. 267 

Lahiri, Soumendra, A Necessary and Sufficient Condition for Asymptotic Independence of Dis- 
crete Fourier Transforms Under Short- and Long- Range Dependence, 268-21, No. 2, p. 258 

Laird, Nan, ests of Association in Genetic Epidemiology: Using Siblings as Controls, 266-88, 
No. 1, p. 98 

Landim, Claudio, Regularity Properties of the Self-Diffusion Coefficient in the Symmetric Ex- 
clusion Process, 266-43, No. 1, p. 82 

Landim, Flavia, Dynamic Hierarchical Models: An Extension to Matrix-variate Observations, 
266-234, No. 1, p. 142 

Larget, Bret R., Bayesian Inference of Evolutionary Trees from Genome Arrangement Data, 
266-72, No. 1, p. 92 

Larraguibel, M., Description and Prediction of “Binge Eating Disorder” in Obese Chilean 
Women, 266-315, No. 1, p. 163 

Latala, R., Almost Sure Limit Theorems for U-Statistics, 266-59, No. 1, p. 88 

Latala, Rafal, Exponential Inequalities for U-Statistics, 266-66, No. 1, p. 90 

Laurent, B., Adaptive Tests of Linear Hypotheses by Model Selection, 266-67, No. 1, p. 90 

Lauter, Henning, Choice of Kernels in Nonparametric Tests on Regression, 266-235, No. |, p. 
142 

Ledoux, Michel, From Brunn-Minkowski to Brascamp-Lieb and to Logarithmic Sobolev In- 
equalities, 266-58, No. 1, p. 88 

Lee, Sangyeol, Sequential Inference for Parameters in a Threshold AR(1) Model, 268-37, No. 
2, p. 263 

Lee, Stephen M.S., An Iterated Bootstrap Algorithm for Computing Exact Minimum Variance 
Unbiased Estimates, 266-236, No. 1, p. 142 

Lee, Thomas, 4 Non-Interpolation Based Method for Wavelet Shrinkage with Incomplete De- 
signs, 268-36, No. 2, p. 263 

Leeb, Hannes, The Finite-Sample Distribution of Post-Model-Selection Estimators, and Uni- 
form Versus Non-Uniform Approximations, 2000t-16, No. 2, p. 271 

Leksin, Valdimir, On the Brieskorn Braid Groups, Anyons and the Generalized Knizhnik- 
Zamolodchikov Equations, 266-189, No. 1, p. 129 

Lember, Jiiri, Sets as Approximations for Distributions, 266-277, No. 1, p. 153 

Leén, José R., Non-Linear Functionals of Brownian Bridge and Some Applications, 266-135, 
No. 1, p. 114 

Leon, José R., Convergence Rates and Statistics for Certain Functionals of Diffusions Driven 
by Fractional Brownian Motion, 266-243, No. 1, p. 144 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 629 


Leskow, Jacek, Fraction-of-Time Probability Approach in the Study of Value at Risk, 266-237, 
No. 1, p. 143 

Levit, Boris Y., Some Problems of Adaptive Asymptotic Minimax Estimation of Infinitely Differ- 
entiable Functions, 266-249, No. 1, p. 146 

Li, D.J., Robustness Engineering Using Computer Models, 267-42, No. 2, p. 242 

Li, Jianjun, Empirical Bayes Tests with Kernel Sequence Estimation, 268-40, No. 2, p. 264 

Li, Wenbo, Wichura Type Functional Law of the Iterated Logarithm for the Fractional Brownian 
Motion, 266-60, No. 1,p.88 

Li, William, Model Robust Fractional Factorial Designs, 267-37, No. 2, p. 241 

Liberman, C., Description and Prediction of “Binge Eating Disorder ” in Obese Chilean Women, 
266-315, No. 1, p. 163 

Liero, Hannelore, Goodness of Fit Tests Based on Nonparametric Estimators, 266-238, No. 1, 
p. 143; 266-354, No. 2, p. 227 

Lin, Dennis K.J., A Two-stage Model Selection Strategy for Supersaturated Designs, 267-48, 
No. 2, p. 244 

Lin, Xihong, Semiparametric Functional Analysis for Clustered Data: Is Accounting for Corre- 
lation a Good Strategy, 265-19, No. 1, p. 65 

Lin, Xun, A Selection Problem in Linear Measurement Error Models, 266-201, No. 1, p. 133 

Lindsay, Bruce G., Mixed Effects Models with GEE Fixed Effects, 266-70, No. 1, p. 91 

Liu, Huimei, Uniformly More Powerful Test for the Variance Equivalence, 268-42, No. 2, p. 264 

Liu, Jun S., A Segmentation Model for Protein Secondary Structure Prediction, 267-30, No. 2, 
p. 238 

Liu, Regina Y., Data Depth in Nonparametric Multivariate Analysis and its Applications to 
Aviation Safety Data Analysis, 267-8, No. 2, p. 231 

Liu, Wei, Selection in Terms of Equivalence, 268-9, No. 2, p. 253 

Liu, Xiaoping, Robustness Engineering Using Computer Models, 267-42, No. 2, p. 242 

Lobato, Ignacio N., 7esting that a Dependent Process in Uncorrelated, 266-239, No. 1, p. 143 

Lolas, FE, Description and Prediction of “Binge Eating Disorder” in Obese Chilean Women, 266- 
315, No. 1, p. 163 

Lépez, EJ., Jamming Density in a Continuous Time Markovian Parking Process, 266-193, No. 
1, p. 131 

Lépez, Javier, Order Preserving Coupling for Markov Processes, 266-240, No. 1, p. 143 

LoPresti, F, Zopology Discovery for Multicast Networks, 268-18, No. 2, p. 257 

Lopuhaa, Hendrik P., Asvmptotic Normality of the L p Error of the Grenander Estimator, 266- 
198, No. 1, p. 132 

Lopuhaa, Hendrik P., Asymptotic Normality of the L, Error of the Grenander Estimator, 266- 
199, No. 1, p. 132 

Love, Tanzy Mae, Comparisons of Accuracy and Precision Testing: LAD Versus Multivariate 
Classification Techniques, 266-241, No. 1, p. 144 

Lucas, E.C., Wavelet and Kernel Based Principal Component Analysis for Functional Data, 
266-242, No. 1, p. 144 

Ludefia, Careene C., Convergence Rates and Statistics for Certain Functionals of Diffusions 
Driven by Fractional Brownian Motion, 266-243, No. 1, p. 144 

Maejima, Makoto, Distributions of Selfsimilar and Semi-Selfsimilar Processes with Independent 
Increments, 266-244, No. 1, p. 145 

Makhnin, Oleg V., Filtering of a Jump Markov Process, 265-24, No. 1, p. 66 

Makhno, Sergey, Stochastic Equations and Generated Diffusion, 266-245, No. 1, p. 145 

Malyutov, Michael B., Nonparametric Multiple Target Tracking, 266-246, No. 1, p. 145 

Mammen, Enno, Backfitting for Additive Models: Asymptotic Theory and Bandwidth Choice, 


The IMS Bulletin, No. 29, Vol. 6 








630 AUTHOR INDEX TO ABSTRACTS 


266-108, No. 1, p. 105 

Mannersalo, Petteri, On a Family of Stationary Multifractal Processes, 266-267, No. 1, p. 150 

Maravelakis, Petros E., Control Charts for the Lognormal Distribution, 267-45, No. 2, p. 243 

Marchand, Eric, /mproving on the MLE of a Bounded Normal Mean, 265-25, No. 1, p. 67 

Marinelli, Carlo, Stable Modeling of Credit Risk, 266-247, No. 1, p. 145 

Marko, Ken, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Markussen, Bo, Likelihood Inference for Discretely Observed Stochastic Partial Differential 
Equation Models, 266-248, No. 1, p. 146 

Marques, M.S.F, Wavelet-Based Approach for Estimation in Nonstationary Diffusion Processes, 
266-250, No. 1, p. 146 

Marron, J.S., Significance in Scale Space, 265-9, No. 1, p. 62 

Marron, J.S., Understanding the Structure of Complex Populations, 266-82, No. 1, p. 96 

Martinez, Luis Manuel Artiles, Some Problems of Adaptive Asymptotic Minimax Estimation of 
Infinitely Differentiable Functions, 266-249, No. 1, p. 146 

Martinez, Servet, Order Preserving Coupling for Markov Processes, 266-240, No. 1, p. 143 

Mas, Andre, Asymptotic Normality and Hilbert Space Linear Regression, 266-251, No. 1, p. 
146 

Mason, David M., An Exponential Inequality for a Weighted Approximation to the Uniform Em- 
pirical Process with Applications, 266-36, No. 1, p. 80 

Mason, David M., Berry-Esseen and Central Limit Theorems for Serial Rank Statistics via Ran- 
dom Graphs, 266-333, No. 1, p. 168 

Matias, Catherine, Asymptotics of the Maximum Likelihood Estimator for General Hidden Markov 
Models, 266-296, No. 1, p. 159 

Matran, Carlos, An Elementary Derivation of the Asymptotic Distribution of Shapiro-Wilk Type 
Statistics, 266-164, No. 1, p. 123 

Matran-Bea, Carlos, Application of Trimming Procedures to Detect Non-Homogeneous Clus- 
ters, 266-252, No. |, p. 146 

Mayo-lIscar, Agustin, Application of Trimming Procedures to Detect Non-Homogeneous Clus- 
ters, 266-252, No. 1, p. 146 

McCarter, Kevin S., Maximum-Likelihood Estimation for the Birnbaum-Saunders Distribution 
Using Type-II Censored Samples, 266-253, No. 1, p. 147 

McCarter, Kevin S., Properties of MLES for the Birnbaum-Saunders Distribution Computed 
from Type-II Censored Samples, 267-65, No. 2, p. 250 

McCartor, Gerry R., Use of Johnson Functions in the Development of Simulations of Aircraft 
Operations, 267-6, No. 2, p. 230 

McLeod, Robert G., On Raising a Subplot Factor to the Whole-Plot Level in Blocked Fractional 
Factorial Split-Plot Designs, 267-64, No. 2, p. 250 

McPeek, Mary Sara, Mapping of Genes for Quantitative Traits in the Hutterities, 265-20, No. 
1, p. 65 

McPeek, Mary Sara, /dentification of a Functional Polymorphism in a Gene, 265-28, No. 1, p. 
68 

McQuerry, Dennis L., Exploratory Analysis of Text Document Collections, 267-29, No. 2, p. 
238 

McShane, Michael, Variable Selection and a Simple Alternative to PLS in Chemical Calibra- 
tions, 267-11, No. 2, p. 232 

Meda, Ana, Limits of Conditional Laws, 266-254, No. 1, p. 147 

Mee, Robert W., New Composite Designs, 267-20, No. 2, p. 235 

Mendes, Beatriz V.M., Computing Robust Risk Measures in Emerging Equity Markets Using 
Extreme Value Theory, 266-255, No. 1, p. 147 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 631 


Meng, Xiao-Li, Antithetic Variates for Exact Sampling, 265-21, No. 1, p. 66 

Meng, Xiao-Li, A Non-/nterpolation Based Method for Wavelet Shrinkage with Incomplete De- 
signs, 268-36, No. 2, p. 263 

Menneteau, Ludovic, Some Large Deviations Principles for Local Empirical Processes, 266- 
256, No. 1, p. 147 

Mercurio, Danilo, A Simple Explanation for the Long Range Dependence of Financial Return 
Volatility and its Implication for Forecasting Procedures, 266-257, No. 1, p. 148 

Merkle, Milan J., Weak Star Convergence and Additive Probability Measures, 266-258, No. 1, 
p. 148 

Meyn, Sean, Stability and Performance of Multiclass Queueing Networks Through Feedback 
Regulation, 265-12, No. 1, p. 62 ; 

Michael, Holst, Nearest Neighbour Classification Under Dependency, 266-215, No. 1, p. 137 

Michailidis, George, Density Estimation of Linear Processes Using Wavelets, 268-57, No. 2, p. 
268 

Mikosch, Thomas, /s Network Traffic Approximated by Stable Lévy Motion or Fractional Brown- 
ian Motion?, 268-19, No. 2, p. 257 

Mira, Antonietta, Delaying Rejection in Reversible Jump Metropolis-Hastings, 266-196, No. 1, 
p. 131 

Moeschlin, O., An Ergodicity Concept for Traffic Control, 266-200, No. 1, p. 132 

Mogulskii, Anatollii A., Large Deviations for N-Homogeneous Markov Chain in Quarter Plane, 
266-145, No. 1, p. 117 

Mojirsheibani, Majid M., Statistical Classification, Combining Experts, 266-259, No. 1, p. 
148 

Molchanoy, Ilya, How to Catch a Random Set Using Poisson Traps?, 266-260, No. 1, p. 148 

Molina, M., Bayesian Estimation in Galton-Watson Branching Processes with Immigration, 266- 
190, No. 1, p. 130 

Moller, Jesper, Perfect Simulated Tempering, 266-51, No. 1, p. 85 

Montepiedra, Grace, Robust Design Criteria with Applications to Accelerated Life Testing, 267- 
57, No. 2, p. 247 

Montgomery-Smith, Stephen J., An /nequality Similar to that for Tangent Sequences, 266-65, 
No. 1, p. 90 

Morales, Carlos, A New Wavelet Method for Multifractal Spectrum Estimation, 268-56, No. 2, 
p. 268 

Morris, Max D., A Class of Three-Level Experimental Designs for Response Surface Modeling, 
267-9, No. 2, p. 231 

Mota, M., Bayesian Estimation in Galton-Watson Branching Processes with Immigration, 266- 
190, No. 1, p. 130 

Moulines, Eric, Computational Bounds for Subgeometrical Ergodicity with Applications to 
Markov Chain Monte Carlo Algorithms, 266-179, No. 1, p. 126 

Moulines, Eric, Adaptive Estimation of the Fractional Differencing Coefficient, 266-218, No. 1, 
p. 138 

Mukherjee, Sujata, An /ntrinsic Time Scale for Noctuid Data Analysis, 266-261, No. 1, p. 149 

Mulekar, Madhuri S., Approximations to an SPRT for Hypergeometric Sampling, 266-262, No. 
1, p. 149 

Miiller, Werner G., Optimal Design of Experiments Subject to Correlated Errors, 266-278, No. 
Lp F353 

Murua, Alejandro, /solated Word Recognition Using Relational Decision Trees, 266-09, No. 1, 
p. 72 

Myers, Raymond H., The Analysis of Bi-Randomized Response Surface Experiments, 267-59, 


The IMS Bulletin, No. 29, Vol. 6 








632 AUTHOR INDEX TO ABSTRACTS 


No. 2, p. 248 

Mykland, Per A., Historical Volatility vs Implied Volatility: A Nonparametric Approach, 265-29, 
No. 1, p. 68 

Mykland, Per A., Statistics and the Worst Case State Price Distribution, 266-102, No. 1, p. 103 

Mykland, Per A., ANOVA for Diffusions, 266-263, No. 1, p. 149 

Nachtsheim, Christopher J., Model Robust Fractional Factorial Designs, 267-37, No. 2, p. 
241 

Nagaraja, H.M., Fisher Information in an Order Statistic and its Concomitant, 268-49, No. 2, 
p. 266 

Naiman, Daniel, Abstract Tubes and Inclusion-Exclusion Probability Inequalities, 268-28, No. 
2, p. 260 

Nason, Guy Philip, Wavelet Shrinkage for Irregularly Spaced Spatial Data, 268-34, No. 2, p. 
262 

Naveau, Philippe J.M., 4 Statistical Model for Mesoscale Clouds Based on Discrete Wavelet 
Transforms, 266-75, No. 1, p. 93 

Newmann, Michael H., Nonparametric Tests in Time Series Analysis, 266-28, No. 1, p. 78 

Newman, Charles M., Stochastic Dynamics in Disordered Systems, 266-22, No. 1, p. 76 

Nguyen, Hung T., On Distributions of Random Sets, 266-264, No. 1, p. 150 

Nguyen, Nhu, 7he Local Dimension of Fractal Measure Associated with Equal Probability 
Weight, 266-211, No. 1, p. 136 

Nicholls, Geoff, Perfect Simulated Tempering, 266-51, No. 1, p. 85 

Nicholls, Geoff K., Sampling Solutions to Physical Inverse Problems, 266-180, No. 1, p. 127 

Nielsen, Ole E. Barndorff, Modelling by Levy Processes for Financial Econometrics and Tur- 
bulence, 266-94, No. 1, p. 100 

Noble, Robert B., Modeling the Joint Distribution of Cylindrical Data, 267-32, No. 2, p. 239 

Nogales, Agustin G., On the Sufficiency of the Almost Invariant Sigma Field for a Strongly 
Invariant Bayesian Experiment, 266-265, No. 1, p.150 

Nolan, John P., Erlang Mixture Renewal Models, 266-266, No. 1, p. 150 

Norris, James, Cluster Coagulation, 266-86, No. 1, p. 97 

Norros, Ilkka, On a Family of Stationary Multifractal Processes, 266-267, No. 1, p. 150 

Novak, S.Y., Berry-Esseen Inequalities for Students Statistic, 266-268, No. 1, p. 150 

Novo, Luis Alberto Ramil, Generalizations of the F Test Concept, 266-191, No. 1, p. 130 

Novovicova, Jana, Robust Classification Using Mixtures of Multivariate t-Distributions, 266- 
269, No. 1, p. 151 

Nualart, D., Stochastic Heat Equation with White-Noise Drift, 266-126, No. 1, p. 111 

Nualart, David, Chaotic and Predictable Representations for Levy Processes, 266-270, No. 1, 
p. 151 

Nychka, Douglas W., Zemporal and Spatial Structure of Hurricanes, 265-17, No. 1, p. 64 

Nychka, Douglas W., Challenges in Modeling the Atmosphere, 266-56, No. 1, p. 87 

Nychka, Douglas W., Challenges in Understanding the Atmosphere, 268-15, No. 2, p. 255 

Ober, Carole, Mapping of Genes for Quantitative Traits in the Hutterities, 265-20, No. 1, p. 65 

O’Brien, George L., Large Deviations for Intermediate Order Statistics, 266-271, No. 1, p. 151 

O’Connell, Neil, Large and Moderate Deviations for Bayes’ Posteriors, 266-184, No. 1, p. 128 

Olivieri, Enzo, Renormalization Group Maps Under Strong Mixing Conditions: Gibbsianness 
and Convergence of Renormalized Interactions, 266-41, No. 1, p. 81 

O’Reilly, Federico J., Fit for the Inverse Gaussian Under Censoring, 266-127, No. 1, p. 111 

Ormeiio, Ma. Isabel, Multivariate Analysis of Polyciclic Aromatic Hidrocarbons of the Polluted 
Material in the Air of Santiago of Chile, 266-272, No. 1, p. 152 

Ormoneit, Dirk, Functional Analysis of Human Motion Data, 266-273, No. 1, p. 152 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 633 


Ortega, Joaquin, Non-Linear Functionals of Brownian Bridge and Some Applications, 266-135, 
No. 1, p. 114 

Paclik, Pavel, Robust Classification Using Mixtures of Multivariate t-Distributions, 266-269, 
No. 1, p. 151 

Padilla, Pablo, Extending Samuelson Option Pricing Formula, 266-139, No. 1, p. 115 

Padilla, Pablo, 4n Extension of Samuelson’ Option Pricing Formula, 266-274, No. 1, p. 152 

Pan, Guohua, Choice Based Models for Product Development, 267-60, No. 2, p. 249 

Panaretos, John, Control Charts for the Lognormal Distribution, 267-45, No. 2, p. 243 

Panchenko, Dmitriy, Local Rademacher Penalties and Convergence Rates in Risk Minimization, 
266-275, No.1, p. 153 

Paparoditis, Efstathios, Nonparametric Tests of Time Reversibility, 266-276, No. 1, p. 153 

Parmigiani, Giovanni, Modeling Inherited Susceptibility to Breast Cancer, 266-89, No. 1, p. 98 

Parna, Kalev, Sets as Approximations for Distributions, 266-277, No. 1, p. 153 

Parner, Erik T., Right and Interval Censored Multivariate Survival Data, 266-47, No. 1, p. 84 

Pascual, Francis G., Robust Design Criteria with Applications to Accelerated Life Testing, 267- 
57, No. 2, p. 247 

Paszkiewicz, A., Conditioning and Weak Convergence, 266-216, No. 1, p. 137 

Pazman, Andrej, Optimal Design of Experiments Subject to Correlated Errors, 266-278, No. 1, 
p. 153 

Peixoto, Julio L, Hierarchical Selection of ANOVA Models, 266-279, No. 1, p. 154 

Pellicer, Beatriz Rumbos, Representing Subjective Orderings of Random Variables: an Exten- 
sion, 266-352, No. 2, p. 227 

Pefia, Daniel, Missing Jalues Resampling in Time Series, 266-305, No. 1, p. 161 

Pena, Edsel, Estimation and Goodness-of-Fit Testing of the Inter-Occurrence Time Distribution 
of a Recurrent Event Based on a Sum-Quota Data-Accrual Scheme, 268-22, No. 2, p. 258 

Perera-Salazar, Rafael, Predictive Classification Using Mixtures of Normal Distributions, 266- 
280, No. 1, p. 154 

Pérez, Paloma, On the Sufficiency of the Almost Invariant Sigma Field for a Strongly Invariant 
Bayesian Experiment, 266-265, No. 1, p.150 

Pérez-Lechuga, Gilberto, On the Convergence Conditions of Stochastic Programming Algo- 
rithms and their Applications to System Optimization, 266-281, No. 1, p. 154 

Perlman, Michael D., On the Limitations of the Neyman-Pearson, Likelihood Ratio and Maxi- 
mum Likelihood Criteria for Testing and Estimation, 265-1, No. 1, p. 59 

Perron, Francois, /mproving on the MLE of a Bounded Normal Mean, 265-25, No. 1, p. 67 

Petropoulos, Constantinos, Estimation of an Exponential Quantile Under a General Loss and 
an Alternative Estimator Under Quadratic Loss, 2000t-1, No. 1, p. 57 

Pineda, Adalberto, The Paradigm of the Absolute Dispersion Measures: Mean and Median 
Absolute Deviations, a Foundational Approach, 266-282, No. 1, p. 154 

Pinheiro, A., Wavelet and Kernel Based Principal Component Analysis for Functional Data, 
266-242, No. 1, p. 144 

Pinheiro, A., Wavelet-Based Approach for Estimation in Nonstationary Diffusion Processes, 266- 
250, No. 1, p. 146 

Pinheiro, Aluisio, Phylogenetic Relationships and DNA Sequence Evolution Among 
-Species of Pitvipers, 266-284, No. 1, p. 155 

Pinheiro, Hildete Prisco, Regression and a Genetic Analysis of Variance, 266-283, No. 1, p. 
155 

Pinheiro, Hildete Prisco, Phylogenetic Relationships and DNA Sequence Evolution Among Species 
of Pitvipers, 266-284, No. 1, p. 155 

Pinheiro, Jose, Assembled Designs for Estimating Dispersion Effects, 267-19, No. 2, p. 234 


The IMS Bulletin, No. 29, Vol. 6 








634 AUTHOR INDEX TO ABSTRACTS 


Pitt, Loren D., Equality of the Sharp and Germ Fields for Gaussian Fields, 266-285, No. 1, p. 
155 

Pittel, B., On a Randomly Evolving Graph: Emergency of the Giant Component, 266-77, No. |, 
p. 94 

Pluzhnikov, Anna, Detecting Patterns of Human Population Growth Using Single Nucleotide 
Polymorphism Data at Linked Locus Pairs, 265-26, No. 1, p. 67 

Poetscher, Benedikt M., Lower Risk Bounds and Properties of Confidence Sets for Ill-Posed 
Estimation Problems with Applications to Spectral Density and Persistence Estimation, Unit Roots 
and Estimation of Long Memory Parameters, 2000t-5, No. 1, p. 58; 266-286, No. 1, p. 156 

Poetscher, Benedikt M., The Finite-Sample Distribution of Post-Model-Selection Estimators, 
and Uniform Versus Non-Uniform Approximations, 2000t-16, No. 2, p. 271 

Politis, Dimitris N., Nonparametric Tests of Time Reversibility, 266-276, No. 1, p. 153 

Pollard, David, Some Thoughts on Le Cams& Statistical Decision Theory, 2000t-20, No. 3, p. 
354 

Pons, Odile, A Nonstationary Cox Model, 266-287, No. 1, p. 156 

Potter, David M., Logistic Regression Trees with Applications to Chemoinformatics, 267-31, No. 
2, p. 239 

Pétzelberger, Klaus, Admissible Unbiased Quantizations, 266-288, No. 1, p. 156 

Powell, Christine A., Approximations to an SPRT for Hypergeometric Sampling, 266-262, No. 
1, p. 149 

Prabhakar, Balaji S., Fixed Point Theorems for Queues, 266-30, No. |, p. 78 

Pradel, Jacqueline, Exogeneity in VAR-ECM Models and Purely Exogenous Long-run Paths 
with an Illustration to Singapore Real Exchange Rate Determination, 266-298, No. 1, p. 159 

Prado, Raquel, 7ime-varying Autoregressions with Model Order Uncertainty, 266-289, No. 1, 
p. 156 

Pragaranskas, Henrikas, On One-Dimensional SDEs Driven by Stable Lévy Motion and With 
Time-Dependent Coefficient, 266-290, No. 1, p. 157 

Presutti, Errico, Sharp Interface Limit in One Dimensional Stochastic Phase Field Equations, 
266-134, No. 1, p. 114 

Priouret, Pierre, Computational Bounds for Subgeometrical Ergodicity with Applications to 
Markov Chain Monte Carlo Algorithms, 266-179, No. 1, p. 126 

Prorok, Philip C., Modeling and Estimating Solid Cancer Size at Metastasis, 268-26, No. 2, p. 
260 

Psarakis, Stelios, Control Charts for the Lognormal Distribution, 267-45, No. 2, p. 243 

Qian, Lianfen, Consistency and Limiting Distribution of M-Estimation in a Two-Phase Linear 
Regression Model, 266-291, No. 1, p. 157 

Quastel, Jeremy, /nternal DLA, 266-353, No. 2, p. 227 

Rachey, Svetlozar T., Stable Modeling of Credit Risk, 266-247, No. 1, p. 145 

Radulovic, Dragan, Necessary and Sufficient Conditions for Weak Convergency of Smoothed 
Empirical Processes, 266-292, No. 1, p. 157 

Raftery, Adrian, Bayesian Confounder Selection in Case-Control Studies, 268-13, No. 2, p. 255 

Raimondo, Marc Eric, Applying Extreme Value Theory to Wavelet Transforms, 266-293, No. |, 
p. 158 

Ramanan, Kavita, Large Deviations and Optimality of the Largest-Weighted-Deadline-First 
Discipline, 266-294, No. 1, p. 158 

Ramanan, Kavita, Non-Semimartingale Reflected Diffusions in Polyhedral Domains, 266-295, 
No. 1, p. 158 

Ramsay, Jim, Combining Density Estimation with Model Fitting, 266-84, No. 1, p. 96 

Randall, Douc, Asymptotics of the Maximum Likelihood Estimator for General Hidden Markov 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 635 


Models, 266-296, No. 1, p. 159 

Rangakis, Constantine E., The Role of Potential Confounders in Causal Inference, With Appli- 
cation to Surrogate Endpoints, 265-7, No. 1, p. 61 

Ratcliffe, Sarah Jane, Choosing the Optimal Parameters in Functional data Analysis: A Simu- 
lation Study, 266-297, No. 1, p. 159 

Rault, Christophe, Exogeneity in VAR-ECM Models and Purely Exogenous Long-run Paths with 
an Illustration to Singapore Real Exchange Rate Determination, 266-298, No. 1, p. 159 

Raz, Jonathan, FDR Wavelet Shrinkage Estimators for Inhomogeneous Poisson Processes, 266- 
93, No. 1, p. 99 

Rebolledo, Rolando, The Wave Map of Feller Semigroups, 266-299, No. 1, p. 159 

Reid, Nancy, Asymptotics and the Theory of Statistical Inference, 266-01, No. 1, p. 69 

Reid, Nancy, Likelihood Asymptotics: Removing Singularities, 266-356, No. 3, p. 353 

Reiss, Rolf-Dieter, Estimation of Canonical Parameters in Multivariate Peaks-Over-Threshold 
Models, 266-105, No. 1, p. 104 

Reiss, Rolf-Dieter, Estimation of Canonical Parameters in Multivariate Peaks-Over-Threshold 
Models, 266,175, No. 1, p. 125 

Reiman, Martin I., A Comparison of Two Heavy Traffic Regimes for Multiserver Queueing Net- 
works, 266-29, No. 1, p. 78 

Reiman, Marty, Non-Semimartingale Reflected Diffusions in Polyhedral Domains, 266-295, No. 
1, p. 158 

Rémillard, Bruno, Estimation Based on the Empirical Characteristic Function, 2000t-17, No. 
3, p. 353 

Rempala, Grzegorz A., Permanent Decompositions for Some Statistics of Random Matrices, 
266-300, No. 1, p. 160 

Resnick, Sidney, /s Network Traffic Approximated by Stable Lévy Motion or Fractional Brownian 
Motion?, 268-19, No. 2, p. 257 

Rey, William J.J., A Modelling Problem: Reduction of a Large Dynamical System, 266-301, No. 
1, p. 160 

Rezakhanlou, Fraydoun, Macroscopic Behavior of Some Growth Models, 266-46, No. 1, p. 83 

Riccomagno, Eva, Grdébner Bases for the Conditioning of Discrete Probabilities, 266-111, No. 
1, p. 106 

Richardson, Thomas S., Ancestral Graph Markov Models: An Alternative to Models with Latent 
or Selection Variables, 266-81, No. 1, p. 95 

Riedi, Rudolf, On a Family of Stationary Multifractal Processes, 266-267, No. 1, p. 150 

Rieumont, Pablo Olivares, Likelihood Estimations for Diffusion Branching Process, 266-302, 
No. 1, p. 160 

Ringrose, Trevor J., Simplifying Interpretation of Multivariate Second-Order Response Surfaces 
by Fitting Constrained Models, 267-56, No. 2, p. 247 

Ritov, Y., Non-Parametric Estimators Which Can Be “Plugged-In’, 266-71, No. 1, p. 92 

Rivolo, A. Rex, /alidation of Guided Missile System Simulations Using Fisher § Combined Prob- 
ability Test, 267-13, No. 2, p. 233 

Robeva, Raina, Equality of the Sharp and Germ Fields for Gaussian Fields, 266-285, No. 1, p. 
155 

Robins, James, Causality and Inference, 265-6, No. 1, p. 61 

Robinson, Timothy J., The Analysis of Bi-Randomized Response Surface Experiments, 267-59, 
No. 2, p. 248 

Rocchi, Paolo, The Probabilistic Even Modeling, 266-303, No. 1, p. 160 

Rodrigues, Eliane R., A Measure-Values Process as a Model for Problems in Air Pollution, 266- 
38, No. 1, p. 81 


The IMS Bulletin, No. 29, Vol. 6 








636 AUTHOR INDEX TO ABSTRACTS 


Rodriguez, José Elias, Optimal Designs and Horvits-Thompson Predictors in Random Fields 
Sampling, 266-304, No. 1, p. 161 

Roeder, Kathryn, Genomic Control for Association Studies: A Semiparameiric Test to Detect 
Excess-Haplotype Sharing, 266-90, No. 1, p. 99 

Romo, Juan, Missing Values Resampling in Time Series, 266-305, No. 1, p. 161 

Rosenthal, Jeffrey S., Markov Chain Convergence Times and Pseudo-Small Sets, 266-50, No. 
1, p. 85 

Rosenthal, Lynne, Reliability of Software Conformance Tests, 266-203, No. 1, p. 133 

Rosinski, Jan, Approximation of Gamma Processes, 266-306, No. 1, p. 161 

Roters, Markus, Asymptotic Sharpness of Product-Type Inequalities for Maxima of Random 
Variables with Applications in Multiple Comparisons, 268-29, No. 2, p. 260 

Rousseeuw, Peter J., The Deepest Regression Method, 2000t-4, No. 1, p. 57 

Rousseeuw, Peter J., Characterizing Angular Symmetry and Regression Symmetry, 2000t-19, 
No. 3, p. 354 

Rubin, Donald B., The Role of Potential Confounders in Causal Inference, With Application to 
Surrogate Endpoints, 265-7, No. 1, p. 61 

Rueda, Cristina, Restricted Parametric Estimation: Anomalies and Approaches to Possible So- 
lutions, 266-177, No. 1, p. 126 

Rueda, Raul, Distributional Frailty Test, 266-347, No. 1, p. 171 

Ruiz-Espejo, M., Optimal Unbiased Estimator of the Fourth Population Central Moment, 266- 
307, No. 1, p. 161 

Ruiz-Gazen, Anne, High Breakdown Estimators for Principal Components: the Projection- 
Pursuit Approach Revisited, 2000t-11, No. 2, p. 270 

Rutherford, Brian M., An Algorithmic Approach to Experimental Design for the Computer 
Analysis of Complex Phenomenon, 267-24, No. 2, p. 236 

Ruzankin, Pavel S., /nequalities and Asymptotic Expansions Connected with Accompanying 
Poisson Laws in Banach Spaces, 266-143, No. 1, p. 116 

Rychlik, Tomasz, Sharp Inequalities for Statistical Functionals by Means of Projections onto 
Convex Cones, 266-308, No. 1, p. 161 

Rydberg, Tina Hviid, B/N Models for Trade-by-Trade Data. Modelling the Number of Trades 
in a Fixed Interval of Time, 266-101, No. 1, p. 103 

Sakhanenko, Alexander I., On Simple Method of Obtaining Estimates in Invariance Principles, 
266-309, No. |, p. 162 

Sakhanenko, Lyudmila A., Zesting for Ellipsoidal Symmetry of a Multivariate Distribution, 266- 
310, No. 1, p. 162 

Sakov, Anat, Choosing m in the m out of n Bootstrap, 265-14, No. 1, p. 63 

Salvador, Bonifacio, Restricted Parametric Estimation: Anomalies and Approaches to Possible 
Solutions, 266-177, No. 1, p. 126 

Samaniego, F.J., Statistical Applications of Stochastic Precedence, 266-128, No. 1, p. 112 

Samaniego, Francisco, Maximum Likelihood Estimation of a Distribution Function Under a 
Stochastic Precedence Constraint, 268-24, No. 2, p. 259 

Samaroy, A., Portfolio Selection Using One-Sided Risk Measures, 266-311, No. 1, p. 162 

Sanfuentes, M.T., Description and Prediction of “Binge Eating Disorder” in Obese Chilean 
Women, 266-315, No. 1, p. 163 

Sangiiesa, Carmen, Approximation Operators of Probabilistic Type, Rates of Convergence and 
Applications, 266-312, No. 1, p. 162 

Sanz, Gerardo, Order Preserving Coupling for Markov Processes, 266-240, No. 1, p. 143 

Sarkar, Sahadeb, Negative Exponential Disparity Based Deviance and Goodness-of-Fit Tests 
for Continuous Models: Distributions, Efficiency and Robustness, 268-23, No. 2, p. 259 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 637 


Sarkar, Sanat, False Discovery Rate of a Generalized Step-Up-Down Procedure, 268-30, No. 
2, p. 261 

Sato, Ken-iti, Distributions of Selfsimilar and Semi-Selfsimilar Processes with Independent In- 
crements, 266-244, No. 1, p. 145 

Sato, Ken-iti, Recurrence-Transience for Selfsimilar Additive Processes Associated with Stable 
Distributions, 266-313, No. |, p. 163 

Scarrott, C.J., Spatial Spectral Estimation for Reactor Modelling and Control, 267-43, No. 2, 
p. 243 

Schaefe, Dominik, Application of Structural Risk Minimization to Penalized Least Squares Es- 
timates, 266-314, No.1, p. 163 

Scharfstein, Daniel O., Semi-parametric Estimation of the Failure Time Distribution under In- 


formative Right Censoring, 266-69, No. 1, p. 91 


Schechtman, Edna, Calibration: a Nonlinear Approach, 267-10, No. 2, p. 232 

Schiattino, I., Description and Prediction of “Binge Eating Disorder” in Obese Chilean Women, 
266-315, No. 1, p. 163 

Schmidler, Scott C., A Segmentation Model for Protein Secondary Structure Prediction, 267-30, 
No. 2, p. 238 

Schmitz, Norbert, Prophet Theory for the General S,,/n-Problem - A Conjecture, 2000t-13, 
No. 2, p. 271 

Schmuland, Byron, The Laws of Large Numbers and the Iterated Logarithm for Infinite Dimen- 
sional Interacting Diffusion Processes, 266-316, No.1, p. 164 

Scholz, Fritz W., Nonparametric Tail Extrapolation and Aircraft Taxiway Deviation, 267-7, No. 
2, p. 231 

Schork, N.J., Probability Distribution Function for the Gametic Disequilibrium Coefficient, 266- 
322, No. 1, p. 165 

Schoutens, Wim, Chaotic and Predictable Representations for Levy Processes, 266-270, No. 1, 
p. 151 

Schreiber, Tomasz, Large Deviation Principle for Empirical Measures Generated by Cox Point 
Processes, 266-317, No. 1, p. 164 

Scott, David W., Feature Testing by Kernel Patches and Mixture Estimation, 265-10, No. 1, p. 
62 

Scott, Meckinley, Joint Distribution of Various Types of Failures in a Certain Correlated System, 
267-38, No. 2, p. 241 

Scott, Vander Wiel, Time-Jarying Network Tomography: Router Link Data, 268-17, No. 2, p. 
256 

Seglie, Ernest A., Decision Criteria that Support “Learning” from Operational Testing, 267-12, 
No. 2, p. 232 

Sen, Ashish, 7he Tyranny of the Numerator, and Other Problems in Transportation Statistics, 
267-14, No. 2, p. 233 

Shaphard, Neil, B/N Models for Trade-by-Trade Data. Modelling the Number of Trades in a 
Fixed Interval of Time, 266-101, No. 1, p. 103 

Shen, Shih-Chi, An /nequality Similar to that for Tangent Sequences, 266-65, No. 1, p. 90 

Shen, Xiaotong, Some Recent Results in Likelihood Methods, 265-16, No. 1, p. 64 

Shenton, L.R., Asymptotic Profile for Moments of Maximum Likelihood Estimators and the 
Weibull Densities, 2000t-8, No. 2, p. 269 

Shibata, Ritei, Bootstrap Model Selection, 266-68, No. 1, p. 91 

Shieh, Narn-Rueih, Multifractal Spectra of Branching Measuring on a Galton-Watson Tiee, 
266-318, No. 1, p. 164 

Shlyakhtenko, Dimitri, Asymptotic Distributions of Large Gaussian Random Band Matrices, 


The IMS Bulletin, No. 29, Voi. 6 








638 AUTHOR INDEX TO ABSTRACTS 


266-18, No. 1, p. 75 

Shouten, Barry, A Hidden Markov Model for lon Channel Data, 266-163, No. 1, p. 122 

Siegmund, David O., Mapping Quantitative Trait Loci in Oligogenic Models, 266-329, No. 1, 
p. 167 

Silverman, Bernard W,, Time Frequency Analysis of Bat Signals Using Packets, 266-83, No. 1, 
p. 96 

Silverman, Bernard, Wavelet Regression for Equally or Unequally Spaced Data, 268-32, No. 
2 
2, p. 261 

Silvestrov, Dmitrii, Nonlinearly Perturbed Markov Chains, 266-319, No. 1, p. 164 

Silvestrov, Dmitrii, Optimal Pricing for American Type Option, 266-320, No. 1, p. 165 

Silvestrova, Evelina, Adaptive Stochastic Linear Automata in Rancom Media, 266-321, No. |, 
p. 165 

Simon, Donald L., Bayesian Inference of Evolutionary Trees from Genome Arrangement Data, 
266-72, No. 1, p. 92 

Singh, H.P., Optimal Unbiased Estimator of the Fourth Population Central Moment, 266-307, 
No. 1, p. 161 

Sitter, Randy R., Optimal Split-Plot Designs for Robust Parameter Experiments, 267-17, No. 2, 
p. 234 

Skierczynski, B.A., Probability Distribution Function for the Gametic Disequilibrium Coeffi- 
cient, 266-322, No. 1, p. 165 

Slonowsky, Dean, A Central Limit Theorem for Set-Indexed Martingales, 266-323, No. |, p. 
165 

Smith, Richard L., A Changepoint Model for Extreme Values in Insurance and Finance, 266- 
107, No. 1, p. 105 

Smoluk, Antoni, An /deal Modal Value, 266-324, No. 1, p. 166 

Soderborg, Nathan, Robustness Engineering Using Computer Models, 267-42, No. 2, p. 242 

Solo, Victor, Choosing the Optimal Parameters in Functional data Analysis: A Simulation Study, 
266-297, No. 1, p. 159 

Soneji, Samir S., Time Series Intervention Analyses on US Cocaine Price, Purity and Usage, 
267-39, No. 2, p. 241 

Sonin, Isaac, Recursive Computation of the Fundamental/Group Inverse Matrix of a Markov 
Chain, 266-325, No. 1, p. 166 

Sorensen, Michael, Likelihood Inference for Discretely Observed Stochastic Partial Differential 
Equation Models, 266-248, No. 1, p. 146 

Soulier, Philippe, Adaptive Estimation of the Fractional Differencing Coefficient, 266-218, No. 
1, p. 138 

Spiegelman, Cliff, Calibration: a Nonlinear Approach, 267-10, No. 2, p. 232 

Spiegelman, Cliff, ariable Selection and a Simple Alternative to PLS in Chemical Calibrations, 
267-11, No. 2, p. 232 

Spokoiny, Vladimir G., Structure Adaptive Methods in Nonparametric Estimation, 266-110, No. 
1, p. 106 

Spreij, P., /nformation Measures in Filtered Experiments, 266-172, No. 1, p. 125 

Spreij, Peter, Geometric Mean Measures in Filtered Experiments, 266-326, No. |, p. 166 

Sprott, David, Statistical Inference of Nuclear Genome Size with Cytometer Data, 266-166, No. 
l,p. 3123 

Spuatatu, Aurel, Precise Asymptotics in the SLLN and the LIL, 266-202, No. 1, p. 133 

Sriram, T.N., Sequential Inference for Parameters in a Threshold AR(1) Model, 268-37, No. 2, 
p. 263 

Srivastav, Sudesh, On Construction of Generalized Group Divisible Designs, 268-44, No. 2, p. 


The IMS Bulletin, No. 29, Vol. 6 








AUTHOR INDEX TO ABSTRACTS 639 


265 

Stafford, Jamie, Some Uses of Computer Algebra in Queueing, 266-113, No. 1, p. 107 

Steel, Mike, Structural Properties of Some Phylogenetic Models, 266-73, No. 1, p. 92 

Stegeman, Alwin, /s Network Traffic Approximated by Stable Lévy Motion or Fractional Brown- 
ian Motion?, 268-19, No. 2, p. 257 

Stpniak, Czeslaw, Orderings of Linear Experiments and Information Channels, 266-327, No. |, 
p. 167 

Stolyar, Alexander, Large Deviations and Optimality of the Largest-Weighted-Deadline-First 
Discipline, 266-294, No. 1, p. 158 

Stoyanov, Kalin, Scanning of Highly Constrained Mixture Spaces, 267-49, No. 2, p. 244 

Strahs, Andrew, Fine-Scale Disequilibrium Mapping of Genes, 265-27, No. 1, p. 68 

Struyf, Anja, The Deepest Regression Method, 2000t-4, No. 1, p. 57 

Sturm, Karl-Theodor, Nonlinear Martingales and Nonlinear Markov Operators, 266-87, No. 
1, p. 97 

Su, Jyh-Cherng, A Study of Poisson Processes and Brownian Motion Based on Some Similar 
Characteristics, 268-54, No. 2, p. 267 

Sudjianto, Agus, Robustness Engineering Using Computer Models, 267-42, No. 2, p. 242 

Sullivan, Gary R., Alternative Response Surface Designs for Three or More Factors, 267-61, 
No. 2, p. 249 

Sun, Lei, /dentification of a Functional Polymorphism in a Gene, 265-28, No. 1, p. 68 

Sun, Wei, The Laws of Large Numbers and the Iterated Logarithm for Infinite Dimensional In- 
teracting Diffusion Processes, 266-316, No.1, p. 164 

Sylvester, John, Reflected Brownian Motion in Variable Domains, 266-12, No. 1, p. 72 

Szatzschneider, Wojciech, Default Bonds and CIR Mode, 266-328, No. 1, p. 167 

Sznitman, Alain-Sol, Slowdown and Traps for Random Walks in Random Environment, 266-24, 
No. 1, p. 76 

Taam, Winson, Choice Based Models for Product Development, 267-60, No. 2, p. 249 

Tajvidi, Nader, Applying Extreme Value Theory to Wavelet Transforms, 266-293, No. 1, p. 158 

Tang, Hsiu-Khuern, Mapping Quantitative Trait Loci in Oligogenic Models, 266-329, No. 1, p. 
167 

Tanne, ‘! .rtin A., Zime Series Modelling via Hierarchical Mixtures, 266-213, No. 1, p. 136 

Tartakovsky, Alexander G., Asymptotic Optimality of Certain Change-point Detection Proce- 
dures: Non-iid Case, 266-330, No. 1, p. 167 

Taylor, Wayne A., Change Point Analysis: A Powerful New Tool for Detecting Changes, 267-40, 
No. 2, p. 241 

Taylos, James, Multifractal Snectra of Branching Measuring on a Galton-Watson Tree, 266-318, 
No. !, p. 164 

Thakuriah, Piyushimita, /dentification of High-Risk Trucks: Data Linkage and Inference, 267- 
16, No. 2, p. 234 

Theodorescu, Radu, Estimation Based on the Empirical Characteristic Function, 2000t-17, No. 
3, p. 353 

Theodorescu, Radu, Multiplicative Strong Unimodality Revisited, 2000t-18, No. 3, p. 354 

Thornton, John, Recursive Computation of the Fundamental/Group Inverse Matrix of a Markov 
Chain, 266-325, No. 1, p. 166 

Ting, Chao-Ping, Optimal and Efficient Repeated Measurements Designs for Comparing Test 
Treatments with a Control, 268-47, No. 2, p. 265 

Ting, Thomas, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Towsley, D., Zopology Discovery for Multicast Networks, 268-18, No. 2, p. 257 

Troskie, Cas G., Diagnostics in Generalized Ridge Regression Analysis, 266-156, No. 1, p. 121 


The IMS Bulletin, No. 29, Vol. 6 





AUTHOR INDEX TO ABSTRACTS 





Trouve, Alain, Zemplate Matching: A Geometrical Approach Through Geodesic Distances on 
the Group of Diffeomorphisms, 266-08, No. 1, p. 71 

Tsiamyrtzis, Panagiotis, A Bayesian Approach to the Short-Run Problem, 267-58, No. 2, p. 248 

Tsou, Tsung-Shan, Likelihood Ratio Approximation with Profile Likelihood, 266-331, No. 1, p. 
168 

Tsybakov, Alexander B., Sharp Adaptation in Statistical Inverse Problems, 266-109, No. 1, p. 
106 

Tsybakov, Alexandre B., Nonparametric Multiple Target Tracking, 266-246, No. 1, p. 145 

Tunnicliffe-Wilson, G., Spatial Spectral Estimation for Reactor Modelling and Control, 267-43, 
No. 2, p. 243 

Turmon, Michael, Reusable Probabilistic Modeis for Scientific Data, 266-332, No. 1, p. 168 

Turova, Tatyana S., Berry-Esseen and Central Limit Theorems for Serial Rank Statistics via 
Random Graphs, 266-333, No. 1, p. 168 

Tweedie, Richard L., Drift Conditions and Invariant Measures for Markov Chains, 266-334, 
No. 1, p. 168 

Uchiyama, Kohei, Pressure in Classical Statistical Mechanics and Interacting Brownian Parti- 
cles in Multi-Dimensions, 266-44, No. 1, p. 82 

Valkeila, E., /nformation Measures in Filtered Experiments, 266-172, No. 1, p. 125 

Valkeila, Esko, Geometric Mean Measures in Filtered Experiments, 266-326, No. 1, p. 166 

Van Aelst, Stafan, The Deepest Regression Method, 2000t-4, No. 1, p. 57 

van der Laan, Mark, Analyzing Dynamic Regimes Using Structural Nested Models, 265-8, No. 
1, p. 61 

van der Laan, Mark, Estimation with Multivariate Right Censored Data, 266-49, No. 1, p. 84 

van der Vaart, A.W., Bayes Procedures for Infinite-Dimensional Parameters, 266-06, No. |, p. 
71 

van der Vaart, A.W, Preservation Theorems for Glivenko-Cantelli Classes, and Consistency of 
the NPMLE for Generalized Interval Censoring, 266-115, No. 1, p. 108 

Van Es, Bert, Multi Bandwidth Kernel Estimators for Nonparametric Deconvolution Problems, 
266-336, No. 1, p. 169 

Vangel, Mark, Heteroscedastic Models for the Assessment of Measurement Uncertainty, 267-26, 
No. 2, p. 237 

Van Gilder, John, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Vannucci, Marina, /ariable Selection and a Simple Alternative to PLS in Chemical Calibrations, 
267-11, No. 2, p. 232 

Van Zanten, Harry, On the Convergence of the Empirical Density of an Ergodic Diffusion, 266- 
335, No. I, p. 168 

Van Zwet, Erik Willem, Statistics of a Windowed Line Segment Process, 266-337, No. 1, p. 169 

Vaquera, Humberto, On the Generalized Pareto Regression Model, 266-338, No. 1, p. 169 

Varadhan, Srinivasa S.R., Large Deviations, Interacting Particles and Scaling Limits, 266-02, 
No. I, p. 70 

Velilla, Santiago, A Result on the Robustness of Fisher $ Linear Discriminant Rule, 266-207, No. 
\,p. 134 

Veraverbeke, Noél, Presmoothing the Kaplan-Meier Estimator, 266-339, No. 1, p. 169 

Vere-Jones, David, Statistical Modeling for Earthquake Forecasts, 266-55, No. 1, p. 87 

Viens, EG., Stochastic Heat Equation with White-Noise Drift, 266-126, No. 1, p. 111 

Villa-Diharce, Enrique, A Characterization of Dependence Structure in Bivariate Extremes, 
266-340, No. 1, p. 170 

Villasefior, José A., On Ordering Record Spacings, 266-130, No. 1, p. 112 

Villaseiior, José, On the Generalized Pareto Regression Model, 266-338, No. 1, p. 169 


The IMS Bulletin, No. 29, Vol. 6 














AUTHOR INDEX TO ABSTRACTS 641 


Villasefior, José A., A Characterization of Sub-Exponentiality Under Asymptotic Concavity, 266- 
341, No. 1, p. 170 

Vining, Geoff, An Editor § View of Future Trends in Industrial Statistics Research: A Personal 
Perspective, 267-2, No. 2, p. 229 

Vining, Geoff, Modeling the Process Mean and Variance within a Split Plot Structure, 267-18, 
No. 2, p.. 234 
Voelkel, Joseph O., Analysis of Gauge R&R Studies for Two-Dimensional Data, 267-25, No. 2, 
p. 237 

Voiculescu, Dan, Free Entropy, 266-19, No. 1, p. 75 

Volf, Petr, A Model and Application of Random Sums Driven by a Counting Process, 266-342, 
No. 1, p. 170 

Volz, Richard, Acceptance Sampling and Practical Issues in Procurement Inspection of Apples, 
267-33, No. 2, p. 239 

Vora, Mahesh, Robustness Engineering Using Computer Models, 267-42, No. 2, p. 242 

Vos, Paul, Marginal Information for Expectation Parameters, 268-43, No. 2, p. 264 

Voss, Dan, On the Analysis of Factorial Screening Experiments, 268-31, No. 2, p. 261 

Wakolbinger, Anton, /nteracting Fisher-Wright Diffusions in a Random Genetic-Drift Field, 
266-40, No. 1, p. 81 

Walker, Esteban, Comparing Curves Using Additive Models, 267-41, No. 2, p. 242 

Walters, Beth, Analysis of Two-Factor Fixed Effects Designs with Non-negligible Interaction, 
268-48, No. 2, p. 266 

Walther, Guenther, Multiscale Mixture Analysis, 265-11, No. 1, p. 62 

Walther, Guenther, Computing a Multiscale Mixture Family, 266-52, No. 1, p. 85 

Wang, Junming, Multivariate Regression Analysis for Vehicle Vibration Reduction, 267-62, No. 
2, p. 249 

Wang, Steve C., Robustness Engineering Using Computer Models, 267-42, No. 2, p. 242 

Wang, Yuedong, Semi-Parametric Nonlinear Mixed Effects Models, 265-18, No. 1, p. 64; 266- 
219, No. 1, p. 138 

Wang, Yuedong, Smoothing Spline Anova Decompositions for Nested Samples of Longitudinal 
Data, 266-343, No. 1, p. 170 

Wasserman, Larry, Genomic Control for Association Studies: A Semiparametric Test to Detect 
Excess-Haplotype Sharing, 266-90, No. 1, p. 99 

Watanebe, Toshiro, Distributions of Selfsimilar and Semi-Selfsimilar Processes with Indepen- 
dent Increments, 266-244, No. 1, p. 145 

Wegkamp, Marten, Necessary and Sufficient Conditions for Weak Convergency of Smoothed 
Empirical Processes, 266-292, No. 1, p. 157 

Wellner, Jon A., Asymptotic Efficiency of One- and Two-Sample Log-Rank Rests in Lehmann 
Alternatives Models, 265-22, No. 1, p. 66 

Wellner, Jon A., Preservation Theorems for Glivenko-Cantelli Classes, and Consistency of the 
NPMLE for Generalized Interval Censoring, 266-115, No. 1, p. 108 

Weng, Ruby, Posterior Normality for Stochastic Processes, 268-52, No. 2, p. 267 

West, Mike, Some Frontiers in Time Series Research: Models, Computational Methods, 266-07, 
No. 1, p. 71 

Whitcomb, Pat J., /nnovative Experiment Designs and Optimization Tools to Find Optimal Set- 
tings for Mixture, Process and Categorical Variables, 267-36, No. 2, p. 240 

Wienke, A., Dependence Between Causes of Death: A Correlated Frailty Model Applied to 
Danish Twins, 266-344, No. 1, p. 171 

Williams, Ruth J., Dynamic Scheduling of a Parallel Server System, 226-133, No. 1, p. 113 

Willinger, Walter, Emerging Phenomena in the Internet, 265-13, No. 1, p. 63 


The IMS Bulletin, No. 29, Vol. 6 











642 AUTHOR INDEX TO ABSTRACTS 


Wilson, Alyson G., Statistical Methods to Validate Command and Control Software, 267-23, No. 
2, p. 236 

Won, Hae, Multi Bandwidth Kernel Estimators for Nonparametric Deconvolution Problems, 
266-336, No. 1, p. 169 

Wong, Wing-hung, Generalized Likelihood Ratio Statistics and Wilks Phenomenon, 265-15, No. 
1, p. 63 

Wong, Wing H., Analysis of EST Sequences for Polymorphism Discovery: An Example of Large 
Scale Computational Inference, 267-29, No. 2, p. 238 

Worsley, Keith, Detecting Shape Changes via Non-lsotropic Random Fields, 266-350, No. 2, p. 
226 

Wright, S. Paul, Comparing Curves Using Additive Models, 267-41, No. 2, p. 242 

Wschebor, Mario, Regularity of the Distribution of the Maximum of a Gaussian Process, 266- 
345, No. 1, p. 171 

Wu, Wei Biao, Density Estimation of Linear Processes Using Wavelets, 268-57, No. 2, p. 268 

Wu, Cuiping, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Wu, C.E Jeff, Optimal Planning Techniques for Parameter Design Experiments, 267-21, No. 2, 
p. 235 

Wu, C.E Jeff, Statistical Modeling for Experiments with Sliding Levels, 267-53, No. 2, p. 246 

Wu, C.EJ., Finding Defining Generators with Extreme Lengths, 268-46, No. 2, p. 265 

Wu, Huaiqing, Optimal Designs for First-Order Trigonometric Regression on a Partial Cycle, 
267-35, No. 2, p. 240 

Wu, Huaiqing, Finding Defining Generators with Extreme Lengths, 268-46, No. 2, p. 265 

Wynn, H.P., Grobner Basis Methods in Industrial Experiments, 267-22, No. 2, p. 235 

Xu, Jian-Lun, Modeling and Estimating Solid Cancer Size at Metastasis, 268-26, No. 2, p. 260 

Yakir, B., Inference About a Secondary Process Following a Sequential Trial, 266-205, No. 1, p. 
134 

Yamada, Shu, An Approach of Multivariate Data Analysis for Estimation of Expenses for Certi- 
fication of ISO 9000, 267-47, No. 2, p. 244 

Yamamuro, Kouji, Recurrence-Transience for Selfsimilar Additive Processes Associated with 
Stable Distributions, 266-313, No. 1, p. 163 

Yang, Yuhong, Combining Forecasting Procedures, 268-55, No. 2, p. 268 

Yashin, A.I., Dependence Between Causes of Death: A Correlated Frailty Model Applied to 
Danish Twins, 266-344, No. 1, p. 171 

Yates, James H., Use of Johnson Functions in the Development of Simulations of Aircraft Oper- 
ations, 267-6, No. 2, p. 230 

Yohai, Victor J., Bias-Robust Estimation of the Location Parameter of a Multivariate Distribu- 
tion, 266-123, No. 1, p. 110 

Yohai, Victor J., A New Computational Approach for Bayesian and Robust Bayesian Statistical 
Analysis, 266-152, No. 1, p. 119 

Yor, Marc, On Exponential Functionals of Brownian Motion and Related Processes, 266-04, No. 
1, p. 70 

Yu, Bin, Zime-Varying Network Tomography: Router Link Data, 268-17, No. 2, p. 256 

Yukich, Joseph E., Large Deviations and Central Limit Theorems for Probiems in Optimization, 
Percolation and Computational Geometry, 266-62, No. 1, p. 89 

Yurachkivsky, Andriy, Random Walk with Intensities Governed by Random Field, 266-346, No. 
1, p. 171 

Zaitsev, Andrei Yu, Estimates for the Strong Gaussian Approximation for Sums of Independent 
Multidimensional Random Vectors, 266-37, No. 1, p. 80 

Zamora, Salvador, Distributional Frailty Test, 266-347, No. 1, p. 171 


The IMS Bulletin, No. 29, Vol. 6 











A GUIDE TO THE IMS BULLETIN: VOL 29 (2000) 643 


Zanzotto, Pio Andrea, On One-Dimensional SDEs Driven by Stable Lévy Motion and With Time- 
Dependent Coefficient, 266-290, No. 1, p. 157 

Zariphopoulou, Thaleia, Variational Formulae for Distorted Probabilities is Asset Pricing, 266- 
96, No. 1, p. 101 

Zatorski, Hal, Detecting Malfunctions in Dynamic Systems, 267-4, No. 2, p. 230 

Zempléni, A., Extreme Shape Analysis: Using Peaks-over-threshold Methods for Distinguishing 
Between Healthy and Diseased Muscle Fibre Images, 266-171, No. 1, p. 124 

Zhang, Lan, Historical Volatility vs Implied Volatility: A Nonparametric Approach, 265-29, No. 
1, p. 68 

Zhang, Lan, ANOVA for Diffusions, 266-263, No. 1, p. 149 

Zhang, Ren, FDR Wavelet Shrinkage Estimators for Inhomogeneous Poisson Processes, 266-93, 
No. 1, p. 99 

Zhao, Linda, Bayesian Approaches in Nonparametric Estimation Problems, 268-7, No. 2, p. 
253 

Zheng, Yingye, Bayesian Confounder Selection in Case-Control Studies, 268-13, No. 2, p. 255 

Zhu, Michael Y., Optimal Planning Techniques for Parameter Design Experiments, 267-21, No. 
2, p: 233 

Zhugayevych, Andriy, Random Walk with Intensities Governed by Random Field, 266-346, No. 
Lp i 

Zielinski, Ryszard, Estimating the Autoregression Coefficient in a Nonparametric AR(1), 266- 
348, No.1, p. 172 

Zinn, Joel, Almost Sure Limit Theorems for U-Statistics, 266-59, No. 1, p. 88 

Zuyev, Sergei, How to Catch a Random Set Using Poisson Traps?, 266-260, No. 1, p. 148 


A GUIDE TO THE IMS BULLETIN: VOL 29 (2000) 


No. 1, January/February, pp. 1-200 | No. 4, July/August, pp. 397-444 
No. 2, March/April, pp. 201-312 No. 5, September/October, pp.445-508 
No. 3, May/June, pp. 313-396 No. 6, November/December, pp. 509-648 


Abstracts of Papers to Be Presented in Person: 
IMS/ENAR Meeting, Chicago, Illinois (March) ...59 
Sth World Congress of the Bernoulli Society, Guanajuato, Mexico (May) ...69 
Late Abstracts - 5th World Congress of the Bernoulli Society, Guanajuato, Mexico (May) ...226 
Summer Research Conference, Seattle, Washington ...228 
Joint Statistical Meetings, Indianapolis, Indiana ...251] 
Late Abstracts - Sth World Congress of the Bernoulli Society, Guanajuato, Mexico (May) ...353 
Abstracts of Papers Presented by Title: ...57, 269, 353, 418, 470 
Author Index to Abstracts ...615 
COPPS Nominations for Awards: 
Elizabeth L. Scott Award ...219 
President’s Award ...219 
COPPS Presidents’ Award ...464 
Contents of the Annals of Statistics ...396, 443 
Current Index to Statistics ...312, 351, 535, 647 
Electronic Communications in Probability - Volume 5 (2000) ...444 
Electronic Journal of Probability - Volume 5 (2000) ...444 
Employment Opportunities:...172, 272, 355, 419, 470, 551 

















The IMS Bulletin, No. 29, Vol. 6 





